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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.
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From reader reviews:

Scottie Hicks:

This book untitled Econometrics to be one of several books which best seller in this year, here is because
when you read this reserve you can get a lot of benefit into it. You will easily to buy this specific book in the
book retail outlet or you can order it by way of online. The publisher on this book sells the e-book too. It
makes you more readily to read this book, since you can read this book in your Mobile phone. So there is no
reason for you to past this reserve from your list.

Joycelyn Chambers:

You could spend your free time to read this book this e-book. This Econometrics is simple to bring you can
read it in the playground, in the beach, train and soon. If you did not have much space to bring the particular
printed book, you can buy often the e-book. It is make you much easier to read it. You can save the book in
your smart phone. So there are a lot of benefits that you will get when one buys this book.

John Montes:

As a student exactly feel bored to be able to reading. If their teacher questioned them to go to the library as
well as to make summary for some publication, they are complained. Just minor students that has reading's
soul or real their leisure activity. They just do what the educator want, like asked to the library. They go to
generally there but nothing reading critically. Any students feel that reading is not important, boring and also
can't see colorful photos on there. Yeah, it is to become complicated. Book is very important for you. As we
know that on this age, many ways to get whatever we want. Likewise word says, many ways to reach
Chinese's country. Therefore this Econometrics can make you really feel more interested to read.

Larry Pulido:

Many people said that they feel uninterested when they reading a guide. They are directly felt it when they
get a half regions of the book. You can choose the particular book Econometrics to make your own reading
is interesting. Your personal skill of reading talent is developing when you just like reading. Try to choose
easy book to make you enjoy to read it and mingle the feeling about book and studying especially. It is to be
very first opinion for you to like to open a book and examine it. Beside that the book Econometrics can to be
your new friend when you're experience alone and confuse with what must you're doing of this time.
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