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Econometrics May 14 2021 As well as specification testing, Gauss-Newton regressions and regression diagnostics. In
addition, the book features a set of empirical illustrations that demonstrate some of the basic results. The empirical
exercises are solved using several econometric software packages.
Fundamentals of Applied Econometrics Oct 19 2021 Fundamentals of Applied Econometrics is designed for an applied,
undergraduate econometrics course providing students with an understanding of the most fundamental econometric ideas and
tools. The text serves both the student whose interest is in understanding how one can use sample data to illuminate
economic theory and the student who wants and needs a solid intellectual foundation on which to build practical
experiential expertise. Divided into two parts, the first half provides a thorough undergraduate-level treatment of
multiple regressions including an extensive statistics review with integrated, hands-on Acting Learning Exercises so
students learn by doing. The second half of the book covers a number of advanced topics: panel data modeling, time
series analysis, binary-choice modeling, and an introduction to GMM. This latter portion of the book is very suitable
for a more advanced course: a second-term undergraduate course, a Masters level course, or as a companion reading for a
Doctoral level course.
Elementary Econometrics: Theory, Application and Policy Mar 31 2020
Essentials of Applied Econometrics Jan 22 2022 Why Care About Causation?
Towards a New Paradigm for Statistical Evidence Mar 24 2022 Many scientists now widely agree that the current paradigm
of statistical significance should be abandoned or largely modified. In response to these calls for change, a Special
Issue of Econometrics (MDPI) has been proposed. This book is a collection of the articles that have been published in
this Special Issue. These seven articles add new insights to the problem and propose new methods that lay a solid
foundation for the new paradigm for statistical significance.
A Guide to Econometrics Oct 26 2019 This is the perfect (and essential) supplement for all econometrics classes--from a
rigorous first undergraduate course, to a first master's, to a PhD course. Explains what is going on in textbooks full
of proofs and formulas Offers intuition, skepticism, insights, humor, and practical advice (dos and don’ts) Contains new
chapters that cover instrumental variables and computational considerations Includes additional information on GMM,
nonparametrics, and an introduction to wavelets
Enjoyable Econometrics Mar 12 2021 Applies econometric methods to a variety of unusual and engaging research questions.
Introductory Econometrics Apr 24 2022 This highly accessible and innovative text with supporting web site uses Excel
(R) to teach the core concepts of econometrics without advanced mathematics. It enables students to use Monte Carlo
simulations in order to understand the data generating process and sampling distribution. Intelligent repetition of
concrete examples effectively conveys the properties of the ordinary least squares (OLS) estimator and the nature of
heteroskedasticity and autocorrelation. Coverage includes omitted variables, binary response models, basic time series,
and simultaneous equations. The authors teach students how to construct their own real-world data sets drawn from the
internet, which they can analyze with Excel (R) or with other econometric software. The accompanying web site with text
support can be found at www.wabash.edu/econometrics.
Probability, Statistics and Econometrics Jul 24 2019 Probability, Statistics and Econometrics provides a concise, yet
rigorous, treatment of the field that is suitable for graduate students studying econometrics, very advanced
undergraduate students, and researchers seeking to extend their knowledge of the trinity of fields that use quantitative
data in economic decision-making. The book covers much of the groundwork for probability and inference before proceeding
to core topics in econometrics. Authored by one of the leading econometricians in the field, it is a unique and valuable
addition to the current repertoire of econometrics textbooks and reference books. Synthesizes three substantial areas of
research, ensuring success in a subject matter than can be challenging to newcomers Focused and modern coverage that
provides relevant examples from economics and finance Contains some modern frontier material, including bootstrap and
lasso methods not treated in similar-level books Collects the necessary material for first semester Economics PhD
students into a single text
A Practical Introduction to Econometric Methods Sep 25 2019 An introduction to the theory and practice of classical and
modern econometric methods. It seeks to help the reader: understand the scope and limitations of econometrics; read,
write and interpret articles and reports of an applied econometric nature; and to build upon the elements introduced.

Probability, Econometrics and Truth Oct 07 2020 When John Maynard Keynes likened Jan Tinbergen's early work in
econometrics to black magic and alchemy, he was expressing a widely held view of a new discipline. However, even after
half a century of practical work and theorizing by some of the most accomplished social scientists, Keynes' comments are
still repeated today. This book assesses the foundations and development of econometrics and sets out a basis for the
reconstruction of the foundations of econometric inference by examining the various interpretations of probability
theory which underlie econometrics. Keuzenkamp claims that the probabilistic foundations of econometrics are weak, and
although econometric inferences may yield interesting knowledge, claims to be able to falsify or verify economic
theories are unwarranted. Methodological falsificationism in econometrics is an illusion. Instead, it is argued,
econometrics should locate itself in the tradition of positivism.
Palgrave Handbook of Econometrics Feb 08 2021 Following theseminal Palgrave Handbook of Econometrics: Volume I , this
second volume brings together the finestacademicsworking in econometrics today andexploresapplied econometrics,
containing contributions onsubjects includinggrowth/development econometrics and applied econometrics and computing.
A Guide to Econometrics May 02 2020 A popular, intuitively based overview of econometrics.
Introductory Econometrics for Undergraduates Apr 12 2021 Thoroughly classroom tested, this introductory text covers all
the statistical topics that constitute a foundation for basic econometrics, with concise explanations of technical
material. Important proofs are shown in detail; however, the focus is on developing regression models and understanding
the residual statistics that surround these models. The text explains complex material in a simple and intuitive manner,
and students will be impressed with their understanding of this challenging material. Designed as a stand-alone applied
undergraduate econometrics text, it can also serve as a complement to other more advanced texts. Data sets for the endof-chapter applications are in Excel files and available online to both students and instructors.
Time Series Econometrics Nov 07 2020 In this book, the author rejects the theorem-proof approach as much as possible,
and emphasize the practical application of econometrics. They show with examples how to calculate and interpret the
numerical results. This book begins with students estimating simple univariate models, in a step by step fashion, using
the popular Stata software system. Students then test for stationarity, while replicating the actual results from hugely
influential papers such as those by Granger and Newbold, and Nelson and Plosser. Readers will learn about structural
breaks by replicating papers by Perron, and Zivot and Andrews. They then turn to models of conditional volatility,
replicating papers by Bollerslev. Finally, students estimate multi-equation models such as vector autoregressions and
vector error-correction mechanisms, replicating the results in influential papers by Sims and Granger. The book contains
many worked-out examples, and many data-driven exercises. While intended primarily for graduate students and advanced
undergraduates, practitioners will also find the book useful.
Applied Econometrics with R Nov 19 2021 R is a language and environment for data analysis and graphics. It may be
considered an implementation of S, an award-winning language initially - veloped at Bell Laboratories since the late
1970s. The R project was initiated by Robert Gentleman and Ross Ihaka at the University of Auckland, New Zealand, in the
early 1990s, and has been developed by an international team since mid-1997. Historically, econometricians have favored
other computing environments, some of which have fallen by the wayside, and also a variety of packages with canned
routines. We believe that R has great potential in econometrics, both for research and for teaching. There are at least
three reasons for this: (1) R is mostly platform independent and runs on Microsoft Windows, the Mac family of operating
systems, and various ?avors of Unix/Linux, and also on some more exotic platforms. (2) R is free software that can be
downloaded and installed at no cost from a family of mirror sites around the globe, the Comprehensive R Archive Network
(CRAN); hence students can easily install it on their own machines. (3) R is open-source software, so that the full
source code is available and can be inspected to understand what it really does, learn from it, and modify and extend
it. We also like to think that platform independence and the open-source philosophy make R an ideal environment for
reproducible econometric research.
Econometric Methods with Applications in Business and Economics Jun 02 2020 Nowadays applied work in business and
economics requires a solid understanding of econometric methods to support decision-making. Combining a solid exposition
of econometric methods with an application-oriented approach, this rigorous textbook provides students with a working
understanding and hands-on experience of current econometrics. Taking a 'learning by doing' approach, it covers basic
econometric methods (statistics, simple and multiple regression, nonlinear regression, maximum likelihood, and
generalized method of moments), and addresses the creative process of model building with due attention to diagnostic
testing and model improvement. Its last part is devoted to two major application areas: the econometrics of choice data
(logit and probit, multinomial and ordered choice, truncated and censored data, and duration data) and the econometrics
of time series data (univariate time series, trends, volatility, vector autoregressions, and a brief discussion of SUR
models, panel data, and simultaneous equations). · Real-world text examples and practical exercise questions stimulate
active learning and show how econometrics can solve practical questions in modern business and economic management. ·
Focuses on the core of econometrics, regression, and covers two major advanced topics, choice data with applications in
marketing and micro-economics, and time series data with applications in finance and macro-economics. · Learning-support
features include concise, manageable sections of text, frequent cross-references to related and background material,
summaries, computational schemes, keyword lists, suggested further reading, exercise sets, and online data sets and
solutions. · Derivations and theory exercises are clearly marked for students in advanced courses. This textbook is
perfect for advanced undergraduate students, new graduate students, and applied researchers in econometrics, business,
and economics, and for researchers in other fields that draw on modern applied econometrics.
Identification and Inference for Econometric Models Nov 27 2019 This 2005 volume contains the papers presented in honor
of the lifelong achievements of Thomas J. Rothenberg on the occasion of his retirement. The authors of the chapters
include many of the leading econometricians of our day, and the chapters address topics of current research significance
in econometric theory. The chapters cover four themes: identification and efficient estimation in econometrics,
asymptotic approximations to the distributions of econometric estimators and tests, inference involving potentially
nonstationary time series, such as processes that might have a unit autoregressive root, and nonparametric and
semiparametric inference. Several of the chapters provide overviews and treatments of basic conceptual issues, while
others advance our understanding of the properties of existing econometric procedures and/or propose others. Specific
topics include identification in nonlinear models, inference with weak instruments, tests for nonstationary in time
series and panel data, generalized empirical likelihood estimation, and the bootstrap.
Undergraduate Econometrics Jul 28 2022 Intended for one semester introductory econometrics courses, this text is not in
a theorem-proof type format. It emphasizes motivation, understanding, and implementation. Motivation is achieved by
introducing economic models within the framework of economic questions that students can answer. Understanding is aided
by description of techniques, clear interpretations and appropriate applications. Learning is reinforced by doing, with
worked examples in the text and end of chapter exercises. By using an intuitive approach, students are shown how
economic data are used with economic and statistical models as a basis for estimating key economic parameters, testing
economic hypotheses and predicting economic outcomes. Many of the exercises involve the student using a sample of data
and computer software to answer economic questions The book only uses essential calculus and uses economic principles at

the "Principles of Economics" level. It includes an instructor's manual; an ASCII data disk for use with any statistical
package; SAS and SHAZAM programs (in ASCII format for simple modification) for numerical exercises; and brief handouts
for class distribution with SAS and SHAZAM commands also included in the instructor's manual and on disk.
Introductory Econometrics for Undergraduates Oct 31 2022 Thoroughly classroom tested, this introductory text covers all
the statistical topics that constitute a foundation for basic econometrics, with concise explanations of technical
material.
Introductory Econometrics Jul 16 2021 This is a textbook for the standard undergraduate econometrics course. Its only
prerequisites are a semester course in statistics and one in differential calculus. Arthur Goldberger, an outstanding
researcher and teacher of econometrics, views the subject as a tool of empirical inquiry rather than as a collection of
arcane procedures. The central issue in such inquiry is how one variable is related to one or more others. Goldberger
takes this to mean How does the average value of one variable vary with one or more others? and so takes the population
conditional mean function as the target of empirical research. The structure of the book is similar to that of
Goldberger's graduate-level textbook, A Course in Econometrics, but the new book is richer in empirical material, makes
no use of matrix algebra, and is primarily discursive in style. A great strength is that it is both intuitive and
formal, with ideas and methods building on one another until the text presents fairly complicated ideas and proofs that
are often avoided in undergraduate econometrics. To help students master the tools of econometrics, Goldberger provides
many theoretical and empirical exercises and, on an accompanying diskette, real micro-and macroeconomic data sets. The
data sets deal with earnings and education, money demand, firm investment, stock prices, compensation and productivity,
and the Phillips curve. THE DATA SETS CAN BE FOUND HERE.
Undergraduate Econometrics Jun 26 2022 This book explores econometrics using an intuitive approach that begins with an
economic model. It emphasizes motivation, understanding, and implementation and shows readers how economic data are used
with economic and statistical models as a basis for estimating key economic parameters, testing economic hypotheses and
predicting economic outcomes.
Modelling and Evaluating Treatment Effects in Econometrics Sep 05 2020 The estimation of the effects of treatments
endogenous variables representing everything from individual participation in a training program to national
participation in a World Bank loan program has occupied much of the theoretical and applied econometric research
literatures. This volume presents a collection of papers on this topic.
Introduction to Econometrics Aug 17 2021 Introduction to Econometrics has been written as a core textbook for a first
course in econometrics taken by undergraduate or graduate students. It is intended for students taking a single course
in econometrics with a view towards doing practical data work. It will also be highly useful for students interested in
understanding the basics of econometric theory with a view towards future study of advanced econometrics. To achieve
this end, it has a practical emphasis, showing how a wide variety of models can be used with the types of data sets
commonly used by economists. However, it also has enough discussion of the underlying econometric theory to give the
student a knowledge of the statistical tools used in advanced econometrics courses. Key Features: * A non-technical
summary of the basic tools of econometrics is given in chapters 1 and 2, which allows the reader to quickly start
empirical work. * The foundation offered in the first two chapters makes the theoretical econometric material, which
begins in chapter 3, more accessible. * Provides a good balance between econometric theory and empirical applications. *
Discusses a wide range of models used by applied economists including many variants of the regression model (with
extensions for panel data), time series models (including a discussion of unit roots and cointegration) and qualitative
choice models (probit and logit). An extensive collection of web-based supplementary materials is provided for this
title, including: data sets, problem sheets with worked through answers, empirical projects, sample exercises with
answers, and slides for lecturers. URL: www.wileyeurope.com/college/koop
Teaching Economics Jun 14 2021 This book looks at a number of topics in economic education, presenting multiple
perspectives from those in the field to anyone interested in teaching economics. Using anecdotes, classroom experiments
and surveys, the contributing authors show that, with some different or new techniques, teaching economics can be more
engaging for students and help them better retain what they learned. Chapters cover a wide range of approaches to
teaching economics, from interactive approaches such as utilizing video games and Econ Beats, to more rigorous
examinations of government policies, market outcomes and exploring case studies from specific courses. Many of the
chapters incorporate game theory and provide worked out examples of games designed to help students with intuitive
retention of the material, and these games can be replicated in any economics classroom. While the exercises are geared
towards college-level economics students, instructors can draw inspiration for course lectures from the various
approaches taken here and utilize them at any level of teaching. This book will be very useful to instructors in
economics interested in bringing innovative teaching methods into the classroom.
Statistical Foundations of Econometric Modelling Dec 21 2021 A thorough foundation in probability theory and
statistical inference provides an introduction to the underlying theory of econometrics that motivates the student at a
intuitive as well as a formal level.
Financial Microeconometrics Feb 29 2020 This book explores new topics in modern research on empirical corporate finance
and applied accounting, especially the econometric analysis of microdata. Dubbed “financial microeconometrics” by the
author, this concept unites both methodological and applied approaches. The book examines how quantitative methods can
be applied in corporate finance and accounting research in order to predict companies getting into financial distress.
Presented in a clear and straightforward manner, it also suggests methods for linking corporate governance to financial
performance, and discusses what the determinants of accounting disclosures are. Exploring these questions by way of
numerous practical examples, this book is intended for researchers, practitioners and students who are not yet familiar
with the variety of approaches available for data analysis and microeconometrics. “This book on financial
microeconometrics is an excellent starting point for research in corporate finance and accounting. In my view, the text
is positioned between a narrative and a scientific treatise. It is based on a vast amount of literature but is not
overloaded with formulae. My appreciation of financial microeconometrics has very much increased. The book is well
organized and properly written. I enjoyed reading it.” Wolfgang Marty, Senior Investment Strategist, AgaNola AG
Applications of Mathematics in Economics Dec 29 2019 Shows instructors what mathematics is used at the undergraduate
level in various parts of economics. Separate sections provide students with opportunities to apply their mathematics in
relevant economics contexts. Brings together many different mathematics applications to such varied economics topics.
E-Learning as a Socio-Cultural System: A Multidimensional Analysis Jan 28 2020 Information and communication
technologies play a crucial role in a number of modern industries. Among these, education has perhaps seen the greatest
increases in efficiency and availability through Internet-based technologies. E-Learning as a Socio-Cultural System: A
Multidimensional Analysis provides readers with a critical examination of the theories, models, and best practices in
online education from a social perspective, evaluating blended, distance, and mobile learning systems with a focus on
the interactions of their practitioners. Within the pages of this volume, teachers, students, administrators, policy
makers, and IT professionals will all find valuable advice and enriching personal experiences in the field of online
education.

Undergraduate Econometrics, Using EViews For Sep 29 2022 This book explores econometrics using an intuitive approach
that begins with an economic model. It emphasizes motivation, understanding, and implementation and shows readers how
economic data are used with economic and statistical models as a basis for estimating key economic parameters, testing
economic hypotheses and predicting economic outcomes.
Econometrics May 26 2022 Hayashi's Econometrics promises to be the next great synthesis of modern econometrics. It
introduces first year Ph.D. students to standard graduate econometrics material from a modern perspective. It covers all
the standard material necessary for understanding the principal techniques of econometrics from ordinary least squares
through cointegration. The book is also distinctive in developing both time-series and cross-section analysis fully,
giving the reader a unified framework for understanding and integrating results. Econometrics has many useful features
and covers all the important topics in econometrics in a succinct manner. All the estimation techniques that could
possibly be taught in a first-year graduate course, except maximum likelihood, are treated as special cases of GMM
(generalized methods of moments). Maximum likelihood estimators for a variety of models (such as probit and tobit) are
collected in a separate chapter. This arrangement enables students to learn various estimation techniques in an
efficient manner. Eight of the ten chapters include a serious empirical application drawn from labor economics,
industrial organization, domestic and international finance, and macroeconomics. These empirical exercises at the end of
each chapter provide students a hands-on experience applying the techniques covered in the chapter. The exposition is
rigorous yet accessible to students who have a working knowledge of very basic linear algebra and probability theory.
All the results are stated as propositions, so that students can see the points of the discussion and also the
conditions under which those results hold. Most propositions are proved in the text. For those who intend to write a
thesis on applied topics, the empirical applications of the book are a good way to learn how to conduct empirical
research. For the theoretically inclined, the no-compromise treatment of the basic techniques is a good preparation for
more advanced theory courses.
International Handbook on Teaching and Learning Economics Feb 20 2022 ÔThe International Handbook on Teaching and
Learning Economics is a power packed resource for anyone interested in investing time into the effective improvement of
their personal teaching methods, and for those who desire to teach students how to think like an economist. It sets
guidelines for the successful integration of economics into a wide variety of traditional and non-traditional settings
in college and graduate courses with some attention paid to primary and secondary classrooms. . . The International
Handbook on Teaching and Learning Economics is highly recommended for all economics instructors and individuals
supporting economic education in courses in and outside of the major. This Handbook provides a multitude of rich
resources that make it easy for new and veteran instructors to improve their instruction in ways promising to excite an
increasing number of students about learning economics. This Handbook should be on every instructorÕs desk and
referenced regularly.Õ Ð Tawni Hunt Ferrarini, The American Economist ÔIn delightfully readable short chapters by
leaders in the sub-fields who are also committed teachers, this encyclopedia of how and what in teaching economics
covers everything. There is nothing else like it, and it should be required reading for anyone starting a teaching
career Ð and for anyone who has been teaching for fewer than 50 years!Õ Ð Daniel S. Hamermesh, University of Texas,
Austin, US The International Handbook on Teaching and Learning Economics provides a comprehensive resource for
instructors and researchers in economics, both new and experienced. This wide-ranging collection is designed to enhance
student learning by helping economic educators learn more about course content, pedagogic techniques, and the
scholarship of the teaching enterprise. The internationally renowned contributors present an exhaustive compilation of
accessible insights into major research in economic education across a wide range of topic areas including: ¥ Pedagogic
practice Ð teaching techniques, technology use, assessment, contextual techniques, and K-12 practices. ¥ Research
findings Ð principles courses, measurement, factors influencing student performance, evaluation, and the scholarship of
teaching and learning. ¥ Institutional/administrative issues Ð faculty development, the undergraduate and graduate
student, and international perspectives. ¥ Teaching enhancement initiatives Ð foundations, organizations, and workshops.
Grounded in research, and covering past and present knowledge as well as future challenges, this detailed compendium of
economics education will prove an invaluable reference tool for all involved in the teaching of economics: graduate
students, new teachers, lecturers, faculty, researchers, chairs, deans and directors.
Econometrics Sep 17 2021 The most authoritative and up-to-date core econometrics textbook available Econometrics is the
quantitative language of economic theory, analysis, and empirical work, and it has become a cornerstone of graduate
economics programs. Econometrics provides graduate and PhD students with an essential introduction to this foundational
subject in economics and serves as an invaluable reference for researchers and practitioners. This comprehensive
textbook teaches fundamental concepts, emphasizes modern, real-world applications, and gives students an intuitive
understanding of econometrics. Covers the full breadth of econometric theory and methods with mathematical rigor while
emphasizing intuitive explanations that are accessible to students of all backgroundsDraws on integrated, research-level
datasets, provided on an accompanying websiteDiscusses linear econometrics, time series, panel data, nonparametric
methods, nonlinear econometric models, and modern machine learningFeatures hundreds of exercises that enable students to
learn by doingIncludes in-depth appendices on matrix algebra and useful inequalities and a wealth of real-world
examplesCan serve as a core textbook for a first-year PhD course in econometrics and as a follow-up to Bruce E. Hansen’s
Probability and Statistics for Economists
Econometrics Aug 29 2022 A thorough treatment of basic econometric methods and their underlying assumptions. This
textbook also includes a simple and concise treatment of more advanced topics in time-series, limited dependent
variables and panel data models, as well as specification testing, Gauss-Newton regressions and regression diagnostics.
The strength of this book lies in its ability to present difficult material in a simple, yet rigorous manner. Exercises
in each chapter contain theoretical problems that supplement the understanding of the material. In addition, a set of
empirical illustrations demonstrate some of the basic results learned, and all empirical exercises are solved using
various econometric software packages.
Principles of Econometrics Aug 05 2020 Principles of Econometrics, Fifth Edition, is an introductory book for
undergraduate students in economics and finance, as well as first-year graduate students in a variety of fields that
include economics, finance, accounting, marketing, public policy, sociology, law, and political science. Students will
gain a working knowledge of basic econometrics so they can apply modeling, estimation, inference, and forecasting
techniques when working with real-world economic problems. Readers will also gain an understanding of econometrics that
allows them to critically evaluate the results of others’ economic research and modeling, and that will serve as a
foundation for further study of the field. This new edition of the highly-regarded econometrics text includes major
revisions that both reorganize the content and present students with plentiful opportunities to practice what they have
read in the form of chapter-end exercises.
EBOOK: Econometrics with Online Learning Centre Jun 22 2019 EBOOK: Econometrics with Online Learning Centre
Introductory Econometrics for Finance Dec 09 2020 This best-selling introduction to econometrics is specifically
written for finance students. The new edition builds on the successful data- and problem-driven approach of the first
edition, giving students the skills to estimate and interpret models while developing an intuitive grasp of underlying

theoretical concepts.
Econometrics For Dummies Jan 10 2021 Score your highest in econometrics? Easy. Econometrics can prove challenging for
many students unfamiliar with the terms and concepts discussed in a typical econometrics course. Econometrics For
Dummies eliminates that confusion with easy-to-understand explanations of important topics in the study of economics.
Econometrics For Dummies breaks down this complex subject and provides you with an easy-to-follow course supplement to
further refine your understanding of how econometrics works and how it can be applied in real-world situations. An
excellent resource for anyone participating in a college or graduate level econometrics course Provides you with an easyto-follow introduction to the techniques and applications of econometrics Helps you score high on exam day If you're
seeking a degree in economics and looking for a plain-English guide to this often-intimidating course, Econometrics For
Dummies has you covered.
Quantitative Economics in China Jul 04 2020 "This book provides a comprehensive overview of the fruitful achievement of
China's Quantitative Economics during the past 30 years, assembling pioneering contributions of prominent quantitative
economists in China. It chronicles significant events and the detailed evolution of Quantitative Economics in China.
This well-organized book is a must-have for scholars to get a full picture of the status quo, and identify possible
research gaps."-Mastering 'Metrics Aug 24 2019 An accessible and fun guide to the essential tools of econometric research Applied
econometrics, known to aficionados as 'metrics, is the original data science. 'Metrics encompasses the statistical
methods economists use to untangle cause and effect in human affairs. Through accessible discussion and with a dose of
kung fu–themed humor, Mastering 'Metrics presents the essential tools of econometric research and demonstrates why
econometrics is exciting and useful. The five most valuable econometric methods, or what the authors call the Furious
Five--random assignment, regression, instrumental variables, regression discontinuity designs, and differences in
differences--are illustrated through well-crafted real-world examples (vetted for awesomeness by Kung Fu Panda's Jade
Palace). Does health insurance make you healthier? Randomized experiments provide answers. Are expensive private
colleges and selective public high schools better than more pedestrian institutions? Regression analysis and a
regression discontinuity design reveal the surprising truth. When private banks teeter, and depositors take their money
and run, should central banks step in to save them? Differences-in-differences analysis of a Depression-era banking
crisis offers a response. Could arresting O. J. Simpson have saved his ex-wife's life? Instrumental variables methods
instruct law enforcement authorities in how best to respond to domestic abuse. Wielding econometric tools with skill and
confidence, Mastering 'Metrics uses data and statistics to illuminate the path from cause to effect. Shows why
econometrics is important Explains econometric research through humorous and accessible discussion Outlines empirical
methods central to modern econometric practice Works through interesting and relevant real-world examples
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