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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:

Susan Williams:

This Econometrics book is just not ordinary book, you have it then the world is in your hands. The benefit
you obtain by reading this book is information inside this book incredible fresh, you will get data which is
getting deeper a person read a lot of information you will get. This Econometrics without we comprehend
teach the one who examining it become critical in imagining and analyzing. Don't possibly be worry
Econometrics can bring when you are and not make your case space or bookshelves' turn out to be full
because you can have it inside your lovely laptop even telephone. This Econometrics having excellent
arrangement in word along with layout, so you will not really feel uninterested in reading.

Jennifer McMorris:

The ability that you get from Econometrics could be the more deep you digging the information that hide
into the words the more you get interested in reading it. It does not mean that this book is hard to recognise
but Econometrics giving you enjoyment feeling of reading. The copy writer conveys their point in a number
of way that can be understood by anyone who read it because the author of this guide is well-known enough.
That book also makes your vocabulary increase well. It is therefore easy to understand then can go along,
both in printed or e-book style are available. We recommend you for having this kind of Econometrics
instantly.

Tiffany Reyes:

A lot of reserve has printed but it takes a different approach. You can get it by web on social media. You can
choose the very best book for you, science, comic, novel, or whatever by searching from it. It is referred to as
of book Econometrics. You can include your knowledge by it. Without departing the printed book, it could
add your knowledge and make you actually happier to read. It is most crucial that, you must aware about e-
book. It can bring you from one location to other place.

Naomi Harris:

What is your hobby? Have you heard that question when you got college students? We believe that that
query was given by teacher to their students. Many kinds of hobby, Everybody has different hobby. So you
know that little person including reading or as reading become their hobby. You should know that reading is
very important along with book as to be the thing. Book is important thing to incorporate you knowledge,
except your current teacher or lecturer. You will find good news or update regarding something by book. A
substantial number of sorts of books that can you choose to use be your object. One of them is actually
Econometrics.
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