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The high-level language of R is recognized as one of the most powerful and
flexible statistical software environments, and is rapidly becoming the standard
setting for quantitative analysis, statistics and graphics. R provides free access to
unrivalled coverage and cutting-edge applications, enabling the user to apply
numerous statistical methods ranging from simple regression to time series or
multivariate analysis. Building on the success of the authorʼs bestselling
Statistics: An Introduction using R, The R Book is packed with worked examples,
providing an all inclusive guide to R, ideal for novice and more accomplished
users alike. The book assumes no background in statistics or computing and
introduces the advantages of the R environment, detailing its applications in a
wide range of disciplines. Provides the first comprehensive reference manual for
the R language, including practical guidance and full coverage of the graphics
facilities. Introduces all the statistical models covered by R, beginning with simple
classical tests such as chi-square and t-test. Proceeds to examine more advance
methods, from regression and analysis of variance, through to generalized linear
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models, generalized mixed models, time series, spatial statistics, multivariate
statistics and much more. The R Book is aimed at undergraduates,
postgraduates and professionals in science, engineering and medicine. It is also
ideal for students and professionals in statistics, economics, geography and the
social sciences.
Panel Data Econometrics: Empirical Applications introduces econometric
modelling. Written by experts from diverse disciplines, the volume uses
longitudinal datasets to illuminate applications for a variety of fields, such as
banking, financial markets, tourism and transportation, auctions, and
experimental economics. Contributors emphasize techniques and applications,
and they accompany their explanations with case studies, empirical exercises
and supplementary code in R. They also address panel data analysis in the
context of productivity and efficiency analysis, where some of the most
interesting applications and advancements have recently been made. Provides a
vast array of empirical applications useful to practitioners from different
application environments Accompanied by extensive case studies and empirical
exercises Includes empirical chapters accompanied by supplementary code in R,
helping researchers replicate findings Represents an accessible resource for
diverse industries, including health, transportation, tourism, economic growth,
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and banking, where researchers are not always econometrics experts
The text and accompanying CD-ROM develop step by step a modern approach
to econometric problems. They are aimed at talented upper-level
undergraduates, graduate students, and professionals wishing to acquaint
themselves with the pinciples and procedures for information processing and
recovery from samples of economic data. The text fully provides an operational
understanding of a rich set of estimation and inference tools, including tradional
likelihood based and non-traditional non-likelihood based procedures, that can be
used in conjuction with the computer to address economic problems.
This book is a guide to asset and risk management from a practical point of view.
It is centered around two questions triggered by the global events on the stock
markets since the middle of the last decade: - Why do crashes happen when in
theory they should not? - How do investors deal with such crises in terms of their
risk measurement and management and as a consequence, what are the
implications for the chosen investment strategies? The book presents and
discusses two different approaches to finance and investing, i.e., modern
portfolio theory and behavioral finance, and provides an overview of stock market
anomalies and historical crashes. It is intended to serve as a comprehensive
introduction to asset and risk management for bachelorʼs and masterʼs students
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in this field as well as for young professionals in the asset management industry.
A key part of this book is the exercises to further demonstrate the concepts
presented with examples and a step-by-step business case. An Excel file with the
calculations and solutions for all 17 examples as well as all business case
calculations can be downloaded at extras.springer.com.
Methods for Estimation and Inference in Modern Econometrics
Limitations of contract farming as a pro-poor strategy: The case of maize
outgrower schemes in upper West Ghana
Data Science for Business and Decision Making
A Guide to Modern Econometrics
Peasants in Power
Fundamentals of Mathematical Statistics
A guide to economics, statistics and finance that explores
the mathematical foundations underling econometric methods
An Introduction to Econometric Theory offers a text to help
in the mastery of the mathematics that underlie econometric
methods and includes a detailed study of matrix algebra and
distribution theory. Designed to be an accessible resource,
the text explains in clear language why things are being
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done, and how previous material informs a current argument.
The style is deliberately informal with numbered theorems
and lemmas avoided. However, very few technical results are
quoted without some form of explanation, demonstration or
proof. The author — a noted expert in the field — covers a
wealth of topics including: simple regression, basic matrix
algebra, the general linear model, distribution theory, the
normal distribution, properties of least squares,
unbiasedness and efficiency, eigenvalues, statistical
inference in regression, t and F tests, the partitioned
regression, specification analysis, random regressor theory,
introduction to asymptotics and maximum likelihood. Each of
the chapters is supplied with a collection of exercises,
some of which are straightforward and others more
challenging. This important text: Presents a guide for
teaching econometric methods to undergraduate and graduate
students of economics, statistics or finance Offers proven
classroom-tested material Contains sets of exercises that
accompany each chapter Includes a companion website that
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hosts additional materials, solution manual and lecture
slides Written for undergraduates and graduate students of
economics, statistics or finance, An Introduction to
Econometric Theory is an essential beginner’s guide to the
underpinnings of econometrics.
This work provides a valuable review of the most important
developments in economic theory and application over the
last decade. Comprising twenty-seven specially commissioned
overviews, the volume presents a comprehensive and studentfriendly guide to contemporary economics. Previously
published by Routledge as part of the Companion to
Contemporary Economic Thought, these essays are made
available here for the first time in a concise paperback
edition. A Guide to Modern Economics will be a valuable
guide to all those who wish to familiarize themselves with
the most recent developments in the discipline.
This Third Edition updates the "Solutions Manual for
Econometrics" to match the Fifth Edition of the Econometrics
textbook. It adds problems and solutions using latest
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software versions of Stata and EViews. Special features
include empirical examples using EViews and Stata. The book
offers rigorous proofs and treatment of difficult
econometrics concepts in a simple and clear way, and it
provides the reader with both applied and theoretical
econometrics problems along with their solutions.
These two volumes convey the writings of Ragnar Frisch
(1895-1973), who, together with Jan Tinbergen, was the first
winner of the Nobel Prize in economics. He played a major
role in the foundation of econometrics as a discipline,
partly through his position as editor of Econometrica.
Frontiers in European Entrepreneurship Research
International Edition
An Introduction to Econometric Theory
An Empiricist's Companion
Mostly Harmless Econometrics
Using R for Introductory Econometrics
During the past decade there has been an explosion in computation and information
technology. With it have come vast amounts of data in a variety of fields such as
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medicine, biology, finance, and marketing. The challenge of understanding these data
has led to the development of new tools in the field of statistics, and spawned new
areas such as data mining, machine learning, and bioinformatics. Many of these tools
have common underpinnings but are often expressed with different terminology. This
book describes the important ideas in these areas in a common conceptual
framework. While the approach is statistical, the emphasis is on concepts rather than
mathematics. Many examples are given, with a liberal use of color graphics. It should
be a valuable resource for statisticians and anyone interested in data mining in
science or industry. The book’s coverage is broad, from supervised learning
(prediction) to unsupervised learning. The many topics include neural networks,
support vector machines, classification trees and boosting---the first comprehensive
treatment of this topic in any book. This major new edition features many topics not
covered in the original, including graphical models, random forests, ensemble
methods, least angle regression & path algorithms for the lasso, non-negative matrix
factorization, and spectral clustering. There is also a chapter on methods for “wide”
data (p bigger than n), including multiple testing and false discovery rates. Trevor
Hastie, Robert Tibshirani, and Jerome Friedman are professors of statistics at
Stanford University. They are prominent researchers in this area: Hastie and
Tibshirani developed generalized additive models and wrote a popular book of that
title. Hastie co-developed much of the statistical modeling software and environment
in R/S-PLUS and invented principal curves and surfaces. Tibshirani proposed the
lasso and is co-author of the very successful An Introduction to the Bootstrap.
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Friedman is the co-inventor of many data-mining tools including CART, MARS,
projection pursuit and gradient boosting.
The focus in this paper is on two relatively large maize-based contract farming (CF)
schemes with fixed input packages (Masara and Akate) and a number of smaller and
more flexible CF schemes in a remote region in Ghana (Upper West). Results show
that these schemes led to improved technology adoption and yield increases. In
addition, a subset of maize farmers with high yield improvements due to CF
participation had high gross margins. However, on average, yields were not high
enough to compensate for higher input requirements and cost of capital. On average,
households harvest 29–30 bags (100 kg each), or 2.9–3.0 metric tons, of maize per
hectare, and the required repayment for fertilizer, seed, herbicide, and materials
provided under the average CF scheme is 21–25 bags (50 kg each) per acre, or
2.6–3.0 tons per hectare, which leaves almost none for home consumption or for sale.
Despite higher yields, the costs to produce 1 ton of maize under CF schemes remain
high on average—higher than on maize farms without CF schemes, more than twice
that of several countries in Africa, and more than seven times higher than that of
major maize-exporting countries (the United States, Brazil, and Argentina).
Sustainability of these CF schemes will depend on, from the firms’ perspective,
minimizing the costs to run and monitor them, and from the farmers’ perspective,
developing and promoting much-improved varieties and technologies that may lead to
a jump in yields and gross margins to compensate for the high cost of credit.
The second edition of the Impact Evaluation in Practice handbook is a comprehensive
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and accessible introduction to impact evaluation for policy makers and development
practitioners. First published in 2011, it has been used widely across the
development and academic communities. The book incorporates real-world examples
to present practical guidelines for designing and implementing impact evaluations.
Readers will gain an understanding of impact evaluations and the best ways to use
them to design evidence-based policies and programs. The updated version covers
the newest techniques for evaluating programs and includes state-of-the-art
implementation advice, as well as an expanded set of examples and case studies that
draw on recent development challenges. It also includes new material on research
ethics and partnerships to conduct impact evaluation. The handbook is divided into
four sections: Part One discusses what to evaluate and why; Part Two presents the
main impact evaluation methods; Part Three addresses how to manage impact
evaluations; Part Four reviews impact evaluation sampling and data collection. Case
studies illustrate different applications of impact evaluations. The book links to
complementary instructional material available online, including an applied case as
well as questions and answers. The updated second edition will be a valuable
resource for the international development community, universities, and policy
makers looking to build better evidence around what works in development.
This best-selling textbook addresses the need for an introduction to econometrics
specifically written for finance students. Key features: • Thoroughly revised and
updated, including two new chapters on panel data and limited dependent variable
models • Problem-solving approach assumes no prior knowledge of econometrics
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emphasising intuition rather than formulae, giving students the skills and confidence
to estimate and interpret models • Detailed examples and case studies from finance
show students how techniques are applied in real research • Sample instructions and
output from the popular computer package EViews enable students to implement
models themselves and understand how to interpret results • Gives advice on
planning and executing a project in empirical finance, preparing students for using
econometrics in practice • Covers important modern topics such as time-series
forecasting, volatility modelling, switching models and simulation methods •
Thoroughly class-tested in leading finance schools. Bundle with EViews student
version 6 available. Please contact us for more details.
Impact Evaluation in Practice, Second Edition
Principles of Econometrics
An Introduction to Modern Econometrics Using Stata
Data Mining, Inference, and Prediction
Econometric Theory and Methods
量
Examines the key challenges to entrepreneurship within Europe. This book covers such
subjects as: venture capital, start-ups, entry barriers, the role of gender, refugee
entrepreneurship, and technological entrepreneurship. It offers insight into the frontiers of
entrepreneurship in Europe.
A Guide to Modern Econometrics
Multiple Regression: A Practical Introduction is a text for an advanced undergraduate or
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beginning graduate course in statistics for social science and related fields. Also, students
preparing for more advanced courses can self-study the text to refresh and solidify their
statistical background. Drawing on decades of teaching this material, the authors present
the ideas in an approachable and nontechnical manner, with no expectation that readers
have more than a standard introductory statistics course as background. Multiple
regression asks how a dependent variable is related to, or predicted by, a set of
independent variables. The book includes many interesting example analyses and
interpretations, along with exercises. Each dataset used for the examples and exercises is
small enough for readers to easily grasp the entire dataset and its analysis with respect to
the specific statistical techniques covered. SPSS, Stata, SAS, and R code and commands
for each type of analysis or recoding of variables in the book are available on an
accompanying website, along with solutions to the exercises (on the instructor site).
This highly successful text focuses on exploring alternative techniques, combined with a
practical emphasis, A guide to alternative techniques with the emphasis on the intuition
behind the approaches and their practical reference, this new edition builds on the
strengths of the second edition and brings the text completely up-to-date.
Panel Data Econometrics
Methods and Applications
Panel Methods for Finance
Applied Asset and Risk Management
Foundations of Modern Econometrics
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Financial data are typically characterised by a time-series dimension and a crosssectional dimension. For example, we may observe financial information on a
group of firms over a number of years, or we may observe returns of all stocks
traded at NYSE over a period of 120 months. Accordingly, econometric modelling
in finance requires appropriate attention to these two -- or occasionally more
than two -- dimensions of the data. Panel data techniques are developed to do
exactly this. This book provides an overview of commonly applied panel methods
for financial applications. The use of panel data has many advantages, in terms
of the flexibility of econometric modeling and the ability to control for
unobserved heterogeneity. It also involves a number of econometric issues that
require specific attention. This includes cross-sectional dependence, robust and
clustered standard errors, parameter heterogeneity, fixed effects, dynamic
models with a short time dimension, instrumental variables, differences-indifferences and other approaches for causal inference. After an introductory
chapter reviewing the classical linear regression model with particular attention
to its use in a panel data context, including several standard estimators (pooled
OLS, Fama-MacBeth, random effects, first-differences, fixed effects), the book
continues with a more elaborate treatment of fixed effects approaches. While firstdifferencing and fixed effects estimators are attractive because of their removal
of time-invariant unobserved heterogeneity (e.g. manager quality, firm culture),
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consistency of such estimators imposes strict exogeneity of the explanatory
variables (for a finite number of time periods). This is often violated in practice,
for example, some explanatory variable explaining firm performance may be
partly determined by historical firm performance. An obvious case where this
assumption is violated arises when the model contains a lagged dependent
variable. A separate chapter will focus on dynamic models, which have received
specific attention in the literature, also in the context of financial applications,
like the dynamics of capital structure choices. Estimation mostly relies on
instrumental variables or GMM techniques. Identification and estimation of such
models is often fragile, and the small sample properties may be disappointing.
The book continues with a chapter on models with limited dependent variables,
including binary response models. The cross-sectional dependence that is likely
to be present complicates estimation, and the author discusses pooled
estimation, random effects and fixed effects approaches, including the possibility
to include lagged dependent variables. This chapter will also discuss problems
of attrition and sample selection bias, as well as unbalanced panels in general.
Identifying causal effects in empirical work based on non-experimental data is
often challenging, and causal inference has received substantial attention in the
recent literature. The availability of panel data plays an important role in many
approaches. Starting with simple differences-in-differences approaches, a
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dedicated chapter discusses instrumental variables estimators, matching and
propensity scores, regression discontinuity and related approaches.
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.
Knowledge updating is a never-ending process and so should be the revision of
an effective textbook. The book originally written fifty years ago has, during the
intervening period, been revised and reprinted several times. The authors have,
however, been thinking, for the last few years that the book needed not only a
thorough revision but rather a substantial rewriting. They now take great
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pleasure in presenting to the readers the twelfth, thoroughly revised and
enlarged, Golden Jubilee edition of the book. The subject-matter in the entire
book has been re-written in the light of numerous criticisms and suggestions
received from the users of the earlier editions in India and abroad. The basis of
this revision has been the emergence of new literature on the subject, the
constructive feedback from students and teaching fraternity, as well as those
changes that have been made in the syllabi and/or the pattern of examination
papers of numerous universities. Knowledge updating is a never-ending process
and so should be the revision of an effective textbook. The book originally
written fifty years ago has, during the intervening period, been revised and
reprinted several times. The authors have, however, been thinking, for the last
few years that the book needed not only a thorough revision but rather a
substantial rewriting. They now take great pleasure in presenting to the readers
the twelfth, thoroughly revised and enlarged, Golden Jubilee edition of the book.
The subject-matter in the entire book has been re-written in the light of numerous
criticisms and suggestions received from the users of the earlier editions in India
and abroad. The basis of this revision has been the emergence of new literature
on the subject, the constructive feedback from students and teaching fraternity,
as well as those changes that have been made in the syllabi and/or the pattern of
examination papers of numerous universities. Knowledge updating is a neverPage 16/34
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ending process and so should be the revision of an effective textbook. The book
originally written fifty years ago has, during the intervening period, been revised
and reprinted several times. The authors have, however, been thinking, for the
last few years that the book needed not only a thorough revision but rather a
substantial rewriting. They now take great pleasure in presenting to the readers
the twelfth, thoroughly revised and enlarged, Golden Jubilee edition of the book.
The subject-matter in the entire book has been re-written in the light of numerous
criticisms and suggestions received from the users of the earlier editions in India
and abroad. The basis of this revision has been the emergence of new literature
on the subject, the constructive feedback from students and teaching fraternity,
as well as those changes that have been made in the syllabi and/or the pattern of
examination papers of numerous universities. Some prominent additions are
given below: 1. Variance of Degenerate Random Variable 2. Approximate
Expression for Expectation and Variance 3. Lyapounov’s Inequality 4. Holder’s
Inequality 5. Minkowski’s Inequality 6. Double Expectation Rule or Double-E Rule
and many others
Introduces the popular, powerful and free programming language and software
package R Focus implementation of standard tools and methods used in
econometrics Compatible with "Introductory Econometrics" by Jeffrey M.
Wooldridge in terms of topics, organization, terminology and notation
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Companion website with full text, all code for download and other goodies: http:
//urfie.net Also check out Using Python for Introductory Econometrics http:
//upfie.net/ Praise "A very nice resource for those wanting to use R in their
introductory econometrics courses." (Jeffrey M. Wooldridge) Using R for
Introductory Econometrics is a fabulous modern resource. I know I'm going to be
using it with my students, and I recommend it to anyone who wants to learn
about econometrics and R at the same time." (David E. Giles in his blog
"Econometrics Beat") Topics: A gentle introduction to R Simple and multiple
regression in matrix form and using black box routines Inference in small
samples and asymptotics Monte Carlo simulations Heteroscedasticity Time
series regression Pooled cross-sections and panel data Instrumental variables
and two-stage least squares Simultaneous equation models Limited dependent
variables: binary, count data, censoring, truncation, and sample selection
Formatted reports and research papers combining R with R Markdown or LaTeX
The R Book
The Political Economy of Development and Genocide in Rwanda
The Path from Cause to Effect
Econometric Analysis of Cross Section and Panel Data, second edition
Microeconometrics
The Impact of New Technologies and Entrepreneurship on Business
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Development
Integrating a contemporary approach to econometrics with the powerful
computational tools offered by Stata, An Introduction to Modern
Econometrics Using Stata focuses on the role of method-of-moments
estimators, hypothesis testing, and specification analysis and
provides practical examples that show how the theories are applied to
real data sets using Stata. As an expert in Stata, the author
successfully guides readers from the basic elements of Stata to the
core econometric topics. He first describes the fundamental
components needed to effectively use Stata. The book then covers the
multiple linear regression model, linear and nonlinear Wald tests,
constrained least-squares estimation, Lagrange multiplier tests, and
hypothesis testing of nonnested models. Subsequent chapters center on
the consequences of failures of the linear regression model's
assumptions. The book also examines indicator variables, interaction
effects, weak instruments, underidentification, and generalized
method-of-moments estimation. The final chapters introduce panel-data
analysis and discrete- and limited-dependent variables and the two
appendices discuss how to import data into Stata and Stata
programming. Presenting many of the econometric theories used in
modern empirical research, this introduction illustrates how to apply
these concepts using Stata. The book serves both as a supplementary
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text for undergraduate and graduate students and as a clear guide for
economists and financial analysts.
The main driver of inequality—returns on capital that exceed the rate
of economic growth—is again threatening to generate extreme
discontent and undermine democratic values. Thomas Piketty’s findings
in this ambitious, original, rigorous work will transform debate and
set the agenda for the next generation of thought about wealth and
inequality.
This book shows how Rwanda’s development model and the organisation
of genocide are two sides of the same coin. In the absence of mineral
resources, the elite organised and managed the labour of peasant
producers as efficient as possible. In order to stay in power and
benefit from it, the presidential clan chose a development model that
would not change the political status quo. When the latter was
threatened, the elite invoked the preservation of group welfare of
the Hutu, called for Hutu unity and solidarity and relied on the
great mass (rubanda nyamwinshi) for the execution of the genocide. A
strategy as simple as it is horrific. The genocide can be regarded as
the ultimate act of self-preservation through annihilation under the
veil of self-defense. Why did tens of thousands of ordinary people
massacred tens of thousands other ordinary people in Rwanda in 1994?
What has agricultural policy and rural ideology to do with it? What
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was the role of the Akazu, the presidential clan around president
Habyarimana? Did the civil war cause the genocide? And what insights
can a political economy perspective offer ? Based on more than ten
years of research, and engaging with competing and complementary
arguments of authors such as Peter Uvin, Alison Des Forges, Scott
Strauss, René Lemarchand, Filip Reyntjens, Mahmood Mamdani and André
Guichaoua, the author blends economics, politics and agrarian studies
to provide a new way of understanding the nexus between development
and genocide in Rwanda. Students and practitioners of development as
well as everyone interested in the causes of violent conflict and
genocide in Africa and around the world will find this book
compelling to read. .
A Guide to Modern Econometrics, 5th Edition has become established as
a highly successful textbook. It serves as a guide to alternative
techniques in econometrics with an emphasis on intuition and the
practical implementation of these approaches. This fifth edition
builds upon the success of its predecessors. The text has been
carefully checked and updated, taking into account recent
developments and insights. It includes new material on casual
inference, the use and limitation of p-values, instrumental variables
estimation and its implementation, regression discontinuity design,
standardized coefficients, and the presentation of estimation
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results. -Multiple Regression
The Oxford Handbook of Panel Data
The Importance of New Technologies and Entrepreneurship in Business
Development: In The Context of Economic Diversity in Developing
Countries
McGraw-Hill's Taxation of Business Entities 2021 Edition
A Guide to Panel Data Econometrics for Financial Applications
Empirical Applications
This book is designed for a twelve-week course in introductory
econometrics. Book features include: A brief and concise review of the
basic statistics essential for a quick introduction to modern
econometrics. Motivation of the econometric methods and tests with an
intuitive understanding of why and how they work. Use of simulated
data in some cases to clearly illustrate the properties of estimation
in an assumed model, how the relevant econometric problem, if any, can
be detected, and how the solutions work. Worked examples in each
chapter based on real economic data; primarily based on New Zealand
material. A guide to the application of theoretical methods making use
of a commonly used econometric program (EViews) allowing the commands
and/or procedures in the program to be understood clearly.
A Guide to Modern Econometrics, 5th Edition has become established as
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a highly successful textbook. It serves as a guide to alternative
techniques in econometrics with an emphasis on intuition and the
practical implementation of these approaches. This fifth edition
builds upon the success of its predecessors. The text has been
carefully checked and updated, taking into account recent developments
and insights. It includes new material on causal inference, the use
and limitation of p-values, instrumental variables estimation and its
implementation, regression discontinuity design, standardized
coefficients, and the presentation of estimation results.
Data Science for Business and Decision Making covers both statistics
and operations research while most competing textbooks focus on one or
the other. As a result, the book more clearly defines the principles
of business analytics for those who want to apply quantitative methods
in their work. Its emphasis reflects the importance of regression,
optimization and simulation for practitioners of business analytics.
Each chapter uses a didactic format that is followed by exercises and
answers. Freely-accessible datasets enable students and professionals
to work with Excel, Stata Statistical Software®, and IBM SPSS
Statistics Software®. Combines statistics and operations research
modeling to teach the principles of business analytics Written for
students who want to apply statistics, optimization and multivariate
modeling to gain competitive advantages in business Shows how powerful
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software packages, such as SPSS and Stata, can create graphical and
numerical outputs
This book introduces the students, researchers and practitioners into
the subject and enabling technologies and applications pertaining to
of technology, entrepreneurship and business development through
research articles, case studies etc. It is primarily intended for
academic purposes for learners of computer Science, management,
accounting and information systems disciplines, economics,entrepreneurship. Publishing chapters in the book is new innovative
idea to spread the book in the Middle East and Arab countries and make
the book achieve more sales. As many students in all levels, graduates
and undergraduates in addition to research, professionals are not able
to get sufficient resources because of the language concern.
Capital in the Twenty-First Century
The Selected Essays of Ragnar Frisch
Applied Econometrics with R
A Guide to Modern Economics
A Practical Introduction
A Guide to Modern Portfolio Management and Behavior-Driven Markets

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
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'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 wellcrafted 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 realworld examples
Technological Solutions for Modern Logistics and Supply Chain Management highlights
theories and technological growth in applied research as well as advances in logistics, supply
chains, and industry experiences. Aiming to enhance the expansions made towards an efficient
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and sustainable economy, this book is essential for providing researchers, practitioners and
academicians with insight into a wide range of topics.
In addition to econometric essentials, this book covers important new extensions as well as how
to get standard errors right. The authors explain why fancier econometric techniques are
typically unnecessary and even dangerous.
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
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environment for reproducible econometric research.
Student's Solutions Manual
Entrepreneurship, Competitiveness and Local Development
Introductory Econometrics: A Modern Approach
Mastering 'Metrics
Introductory Econometrics for Finance
Solutions Manual for Econometrics

Discover how empirical researchers today actually think about and apply econometric
methods with the practical, professional approach in Wooldridge's INTRODUCTORY
ECONOMETRICS: A MODERN APPROACH, 6E. Unlike traditional books, this unique
presentation demonstrates how econometrics has moved beyond just a set of abstract
tools to become genuinely useful for answering questions in business, policy
evaluation, and forecasting environments. INTRODUCTORY ECONOMETRICS is
organized around the type of data being analyzed with a systematic approach that only
introduces assumptions as they are needed. This makes the material easier to
understand and, ultimately, leads to better econometric practices. Packed with timely,
relevant applications, the book introduces the latest emerging developments in the
field. Gain a full understanding of the impact of econometrics in real practice today with
the insights and applications found only in INTRODUCTORY ECONOMETRICS: A
MODERN APPROACH, 6E. Important Notice: Media content referenced within the
product description or the product text may not be available in the ebook version.
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Panel data econometrics has evolved rapidly over the past three decades. The field is of
both theoretical and practical importance, and methods to deal with micro- and
macroeconomic panel data are in high demand from practitioners. Applications in
finance, development, trade, marketing, health, labor, and consumer economics attest
to the usefulness of these methods in applied economics. THis book is a
comprehensive source on panel data. It contains 20 chapters edited by Professor Badi
Baltagi--one of the leading econometricians in the area of panel data econometrics--and
authored by renowned experts in the field. The chapters are divided into two sections.
Part I examines new developments in theory. It includes panel cointegration, dynamic
panel data models, incidental parameters and dynamic panel modeling, and panel data
models for discrete choice. The chapters in Part II target applications of panel data,
including health, labor, marketing, trade, productivity and macro applications in panels.
Econometric Theory and Methods International Edition provides a unified treatment of
modern econometric theory and practical econometric methods. The geometrical
approach to least squares is emphasized, as is the method of moments, which is used
to motivate a wide variety of estimators and tests. Simulation methods, including the
bootstrap, are introduced early and used extensively. The book deals with a large
number of modern topics. In addition to bootstrap and Monte Carlo tests, these include
sandwich covariance matrix estimators, artificial regressions, estimating functions and
the generalized method of moments, indirect inference, and kernel estimation. Every
chapter incorporates numerous exercises, some theoretical, some empirical, and many
involving simulation.
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The second edition of a comprehensive state-of-the-art graduate level text on
microeconometric methods, substantially revised and updated. The second edition of
this acclaimed graduate text provides a unified treatment of two methods used in
contemporary econometric research, cross section and data panel methods. By
focusing on assumptions that can be given behavioral content, the book maintains an
appropriate level of rigor while emphasizing intuitive thinking. The analysis covers both
linear and nonlinear models, including models with dynamics and/or individual
heterogeneity. In addition to general estimation frameworks (particular methods of
moments and maximum likelihood), specific linear and nonlinear methods are covered
in detail, including probit and logit models and their multivariate, Tobit models, models
for count data, censored and missing data schemes, causal (or treatment) effects, and
duration analysis. Econometric Analysis of Cross Section and Panel Data was the first
graduate econometrics text to focus on microeconomic data structures, allowing
assumptions to be separated into population and sampling assumptions. This second
edition has been substantially updated and revised. Improvements include a broader
class of models for missing data problems; more detailed treatment of cluster
problems, an important topic for empirical researchers; expanded discussion of
"generalized instrumental variables" (GIV) estimation; new coverage (based on the
author's own recent research) of inverse probability weighting; a more complete
framework for estimating treatment effects with panel data, and a firmly established link
between econometric approaches to nonlinear panel data and the "generalized
estimating equation" literature popular in statistics and other fields. New attention is
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given to explaining when particular econometric methods can be applied; the goal is not
only to tell readers what does work, but why certain "obvious" procedures do not. The
numerous included exercises, both theoretical and computer-based, allow the reader to
extend methods covered in the text and discover new insights.
Mathematics for Economics
Technological Solutions for Modern Logistics and Supply Chain Management
The Elements of Statistical Learning
An Introduction to Modern Econometrics with Applications
Econometric Foundations Pack with CD-ROM

FULLY UPDATED FOR 2019 TAX LAW The bold and innovative McGrawHill Taxation series is now the most widely adopted code-based
Tax title across the country instructors. It’s apparent why the
clear, organized, and engaging delivery of content, paired with
the most current and robust tax code updates, is used by more
than 600 schools. The breadth of the topical coverage, the story
line approach to presenting the material, the emphasis on the
tax and non-tax consequences of multiple parties involved in
transactions, and the integration of financial and tax
accounting topics make this book ideal for the modern tax
curriculum. Story line Approach:Each chapter begins with a story
line that introduces a set of characters or a business entity
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facing specific tax-related situations. Examples related to the
story line allow students to learn the code in context.
Integrated Examples:In addition to providing examples incontext, we provide "What if" scenarios within many examples to
illustrate how variations in the facts might or might not change
the answers. More than 100 Videos:Guided Example hint videos
provide students with on-demand walk-throughs of key Tax topics,
offering narrated, animated, step-by-step solutions to
algorithmic variants for select exercises similar to those
assigned. Conversational Writing Style, Superior Organization,
and Real-World Focus
This book provides the most comprehensive treatment to date of
microeconometrics, the analysis of individual-level data on the
economic behavior of individuals or firms using regression
methods for cross section and panel data. The book is oriented
to the practitioner. A basic understanding of the linear
regression model with matrix algebra is assumed. The text can be
used for a microeconometrics course, typically a second-year
economics PhD course; for data-oriented applied
microeconometrics field courses; and as a reference work for
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graduate students and applied researchers who wish to fill in
gaps in their toolkit. Distinguishing features of the book
include emphasis on nonlinear models and robust inference,
simulation-based estimation, and problems of complex survey
data. The book makes frequent use of numerical examples based on
generated data to illustrate the key models and methods. More
substantially, it systematically integrates into the text
empirical illustrations based on seven large and exceptionally
rich data sets.
This text offers a presentation of the mathematics required to
tackle problems in economic analysis. After a review of the
fundamentals of sets, numbers, and functions, it covers limits
and continuity, the calculus of functions of one variable,
linear algebra, multivariate calculus, and dynamics.
Methods for Estimation and Inference in Modern Econometrics
provides a comprehensive introduction to a wide range of
emerging topics, such as generalized empirical likelihood
estimation and alternative asymptotics under drifting
parameterizations, which have not been discussed in detail
outside of highly technical research papers. The book also
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addresses several problems often arising in the analysis of
economic data, including weak identification, model
misspecification, and possible nonstationarity. The book’s
appendix provides a review of some basic concepts and results
from linear algebra, probability theory, and statistics that are
used throughout the book. Topics covered include: Wellestablished nonparametric and parametric approaches to
estimation and conventional (asymptotic and bootstrap)
frameworks for statistical inference Estimation of models based
on moment restrictions implied by economic theory, including
various method-of-moments estimators for unconditional and
conditional moment restriction models, and asymptotic theory for
correctly specified and misspecified models Non-conventional
asymptotic tools that lead to improved finite sample inference,
such as higher-order asymptotic analysis that allows for more
accurate approximations via various asymptotic expansions, and
asymptotic approximations based on drifting parameter sequences
Offering a unified approach to studying econometric problems,
Methods for Estimation and Inference in Modern Econometrics
links most of the existing estimation and inference methods in a
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general framework to help readers synthesize all aspects of
modern econometric theory. Various theoretical exercises and
suggested solutions are included to facilitate understanding.
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