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A Course in Econometrics
Harvard University Press This text prepares ﬁrst-year graduate students and
advanced undergraduates for empirical research in economics, and also
equips them for specialization in econometric theory, business, and
sociology. A Course in Econometrics is likely to be the text most thoroughly
attuned to the needs of your students. Derived from the course taught by
Arthur S. Goldberger at the University of Wisconsin-Madison and at
Stanford University, it is speciﬁcally designed for use over two semesters,
oﬀers students the most thorough grounding in introductory statistical
inference, and oﬀers a substantial amount of interpretive material. The
text brims with insights, strikes a balance between rigor and intuition, and
provokes students to form their own critical opinions. A Course in
Econometrics thoroughly covers the fundamentals—classical regression
and simultaneous equations—and oﬀers clear and logical explorations of
asymptotic theory and nonlinear regression. To accommodate students
with various levels of preparation, the text opens with a thorough review
of statistical concepts and methods, then proceeds to the regression model
and its variants. Bold subheadings introduce and highlight key concepts
throughout each chapter. Each chapter concludes with a set of exercises
speciﬁcally designed to reinforce and extend the material covered. Many of
the exercises include real micro-data analyses, and all are ideally suited to
use as homework and test questions.

Solutions Manual for Econometrics
Springer This Third Edition updates the "Solutions Manual for Econometrics"
to match the Fifth Edition of the Econometrics textbook. It adds problems
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and solutions using latest 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.

Econometric Analysis of Cross
Section and Panel Data, second
edition
MIT Press 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 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.
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Microeconometrics
Methods and Applications
Cambridge University Press 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
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.

Introductory Econometrics
Harvard University Press 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.
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Mostly Harmless Econometrics
An Empiricist's Companion
Princeton University Press 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.

Handbook of Computational
Econometrics
John Wiley & Sons Handbook of Computational Econometrics examines the
state of the art of computational econometrics and provides exemplary
studies dealing with computational issues arising from a wide spectrum of
econometric ﬁelds including such topics as bootstrapping, the evaluation
of econometric software, and algorithms for control, optimization, and
estimation. Each topic is fully introduced before proceeding to a more indepth examination of the relevant methodologies and valuable
illustrations. This book: Provides self-contained treatments of issues in
computational econometrics with illustrations and invaluable
bibliographies. Brings together contributions from leading researchers.
Develops the techniques needed to carry out computational econometrics.
Features network studies, non-parametric estimation, optimization
techniques, Bayesian estimation and inference, testing methods, timeseries analysis, linear and nonlinear methods, VAR analysis, bootstrapping
developments, signal extraction, software history and evaluation. This
book will appeal to econometricians, ﬁnancial statisticians, econometric
researchers and students of econometrics at both graduate and advanced
undergraduate levels.

Causality
Cambridge University Press Causality oﬀers the ﬁrst comprehensive coverage
of causal analysis in many sciences, including recent advances using
graphical methods. Pearl presents a uniﬁed account of the probabilistic,
manipulative, counterfactual and structural approaches to causation, and
devises simple mathematical tools for analyzing the relationships between
causal connections, statistical associations, actions and observations. The
book will open the way for including causal analysis in the standard
curriculum of statistics, artiﬁcial intelligence ...
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Contemporary Bayesian
Econometrics and Statistics
John Wiley & Sons Tools to improve decision making in an imperfect world
This publication provides readers with a thorough understanding
ofBayesian analysis that is grounded in the theory of inference andoptimal
decision making. Contemporary Bayesian Econometrics andStatistics
provides readers with state-of-the-art simulationmethods and models that
are used to solve complex real-worldproblems. Armed with a strong
foundation in both theory andpractical problem-solving tools, readers
discover how to optimizedecision making when faced with problems that
involve limited orimperfect data. The book begins by examining the
theoretical and mathematicalfoundations of Bayesian statistics to help
readers understand howand why it is used in problem solving. The author
then describeshow modern simulation methods make Bayesian approaches
practicalusing widely available mathematical applications software.
Inaddition, the author details how models can be applied to
speciﬁcproblems, including: * Linear models and policy choices * Modeling
with latent variables and missing data * Time series models and prediction
* Comparison and evaluation of models The publication has been developed
and ﬁne- tuned through a decadeof classroom experience, and readers will
ﬁnd the author'sapproach very engaging and accessible. There are nearly
200examples and exercises to help readers see how eﬀective use
ofBayesian statistics enables them to make optimal decisions. MATLAB?and
R computer programs are integrated throughout the book.
Anaccompanying Web site provides readers with computer code for
manyexamples and datasets. This publication is tailored for research
professionals who useeconometrics and similar statistical methods in their
work. Withits emphasis on practical problem solving and extensive use
ofexamples and exercises, this is also an excellent textbook forgraduatelevel students in a broad range of ﬁelds, includingeconomics, statistics, the
social sciences, business, and publicpolicy.

Econometrics by Example
Bloomsbury Publishing The second edition of this bestselling textbook retains
its unique learning-by-doing approach to econometrics. Rather than relying
on complex theoretical discussions and complicated mathematics, this
book explains econometrics from a practical point of view by walking the
student through real-life examples, step by step. Damodar Gujarati's clear,
concise, writing style guides students from model formulation, to
estimation and hypothesis-testing, through to post-estimation diagnostics.
The basic statistics needed to follow the book are covered in an appendix,
making the book a ﬂexible and self-contained learning resource. The
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textbook is ideal for undergraduate students in economics, business,
marketing, ﬁnance, operations research and related disciplines. It is also
intended for students in MBA programs across the social sciences, and for
researchers in business, government and research organizations who
require econometrics. New to this Edition: - Two brand new chapters on
Quantile Regression Modeling and Multivariate Regression Models. - Two
further additional chapters on hierarchical linear regression models and
bootstrapping are available on the book's website - New extended
examples accompanied by real-life data - New student exercises at the end
of each chapter

Probability Theory and Statistical
Inference
Cambridge University Press This empirical research methods course enables
informed implementation of statistical procedures, giving rise to
trustworthy evidence.

Analog Estimation Methods in
Econometrics
Chapman and Hall/CRC Presents familiar elements of estimation theory from
an analog perspective discussing recent developments in the theory of
analog estimation and new results that oﬀer ﬂexibility in empirical
research. Annotation copyrighted by Book News, Inc., Portland, OR

Introduction to Modern Bayesian
Econometrics
Wiley-Blackwell In this new and expanding area, Tony Lancaster’s text is the
ﬁrst comprehensive introduction to the Bayesian way of doing applied
economics. Uses clear explanations and practical illustrations and
problems to present innovative, computer-intensive ways for applied
economists to use the Bayesian method; Emphasizes computation and the
study of probability distributions by computer sampling; Covers all the
standard econometric models, including linear and non-linear regression
using cross-sectional, time series, and panel data; Details causal inference
and inference about structural econometric models; Includes numerical and
graphical examples in each chapter, demonstrating their solutions using
the S programming language and Bugs software Supported by online
supplements, including Data Sets and Solutions to Problems, at
www.blackwellpublishing.com/lancaster
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Applied Macroeconometrics
Oxford University Press on Demand The objective of this book is the discussion
and the practical illustration of three competing techniques used in applied
macroeconometrics: the LSE approach, the VAR approach, and the
intertemporal optimization/Real Business Cycle approach.

Econometric Foundations Pack with
CD-ROM
Cambridge University Press 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 nontraditional non-likelihood based procedures, that can be used in conjuction
with the computer to address economic problems.

Basic econometrics
instructor's manual
Estimating How the Macroeconomy
Works
Harvard University Press Macroeconomics tries to describe and explain the
economywide movement of prices, output, and unemployment. The ﬁeld
has been sharply divided among various schools, including Keynesian,
monetarist, new classical, and others. It has also been split between
theorists and empiricists. Ray Fair is a resolute empiricist, developing and
reﬁning methods for testing theories and models. The ﬁeld cannot advance
without the discipline of testing how well the models approximate the
data. Using a multicountry econometric model, he examines several
important questions, including what causes inﬂation, how monetary
authorities behave and what are their stabilization limits, how large is the
wealth eﬀect on aggregate consumption, whether European monetary
policy has been too restrictive, and how large are the stabilization costs to
Europe of adopting the euro. He ﬁnds, among other things, little evidence
for the rational expectations hypothesis and for the so-called non-
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accelerating inﬂation rate of unemployment (NAIRU) hypothesis. He also
shows that the U.S. economy in the last half of the 1990s was not a new
age economy.

Modern Econometric Analysis
Surveys on Recent Developments
Springer Science & Business Media In this book leading German
econometricians in diﬀerent ﬁelds present survey articles of the most
important new methods in econometrics. The book gives an overview of
the ﬁeld and it shows progress made in recent years and remaining
problems.

Introductory Econometrics
Using Monte Carlo Simulation with
Microsoft Excel
Cambridge University Press This accessible textbook and supporting web site
use Excel (R) to teach introductory econometrics.

Econometric Analysis of Panel Data
John Wiley & Sons Written by one of the world's leading researchers and
writers in the ﬁeld, Econometric Analysis of Panel Data has become
established as the leading textbook for postgraduate courses in panel
data. This new edition reﬂects the rapid developments in the ﬁeld covering
the vast research that has been conducted on panel data since its initial
publication. Featuring the most recent empirical examples from panel data
literature, data sets are also provided as well as the programs to
implement the estimation and testing procedures described in the book.
These programs will be made available via an accompanying website which
will also contain solutions to end of chapter exercises that will appear in
the book. The text has been fully updated with new material on dynamic
panel data models and recent results on non-linear panel models and in
particular work on limited dependent variables panel data models.

The Keynesian Revolution
Springer
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Introductory Econometrics
A Modern Approach
South Western Educational Publishing INTRODUCTORY ECONOMETRICS: A
MODERN APPROACH, 4e International Edition illustrates how empirical
researchers think about and apply econometric methods in real-world
practice. The text's unique approach reﬂects the fact that undergraduate
econometrics has moved beyond just a set of abstract tools to being
genuinely useful for answering questions in business, policy evaluation,
and forecasting environments. The systematic approach, which reduces
clutter by introducing assumptions only as they are needed, makes
absorbing the material easier and leads to better econometric practices. Its
unique organization separates topics by the kinds of data being analyzed ,
leading to an appreciation for the important issues that arise in drawing
conclusions from the diﬀerent kinds of data economists use. Packed with
relevant applications, INTRODUCTORY ECONOMETRICS oﬀers a wealth of
interesting data sets that can be used to reproduce the examples in the
text or as the starting point for original research projects.

Deep Data Analytics for New
Product Development
Routledge This book presents and develops the deep data analytics for
providing the information needed for successful new product development.
Deep Data Analytics for New Product Development has a simple theme:
information about what customers need and want must be extracted from
data to eﬀectively guide new product decisions regarding concept
development, design, pricing, and marketing. The beneﬁts of reading this
book are twofold. The ﬁrst is an understanding of the stages of a new
product development process from ideation through launching and
tracking, each supported by information about customers. The second
beneﬁt is an understanding of the deep data analytics for extracting that
information from data. These analytics, drawn from the statistics,
econometrics, market research, and machine learning spaces, are
developed in detail and illustrated at each stage of the process with
simulated data. The stages of new product development and the
supporting deep data analytics at each stage are not presented in isolation
of each other, but are presented as a synergistic whole. This book is
recommended reading for analysts involved in new product development.
Readers with an analytical bent or who want to develop analytical
expertise would also greatly beneﬁt from reading this book, as well as
students in business programs.
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Principles of Econometrics
An Introduction (Using R)
SAGE Publications India This textbook makes learning the basic principles of
econometrics easy for undergraduate and postgraduate students of
economics. It speciﬁcally caters to the syllabus of ‘Introductory
Econometrics’ course taught in the third year of the Bachelor of Economics
programme in many universities. Principles of Econometrics takes the
readers step-by-step from introduction to understanding, ﬁrst introducing
the basic statistical tools like concepts of probability, statistical
distributions and hypothesis tests, and then going on to explain the two
variable linear regression models along with certain additional tools such
as the use of dummy variables and various data transformations. The most
innovative feature of this textbook is that it familiarizes students with the
role of R, which is a ﬂexible and popular programming language. Using R,
students will be able to implement a linear regression model and deal with
the associated problems with substantial conﬁdence.

Studies in Econometrics, Time
Series, and Multivariate Statistics
Academic Press Studies in Econometrics, Time Series, and Multivariate
Statistics covers the theoretical and practical aspects of econometrics,
social sciences, time series, and multivariate statistics. This book is
organized into three parts encompassing 28 chapters. Part I contains
studies on logit model, normal discriminant analysis, maximum likelihood
estimation, abnormal selection bias, and regression analysis with a
categorized explanatory variable. This part also deals with predictionbased tests for misspeciﬁcation in nonlinear simultaneous systems and the
identiﬁcation in models with autoregressive errors. Part II highlights
studies in time series, including time series analysis of error-correction
models, time series model identiﬁcation, linear random ﬁelds,
segmentation of time series, and some basic asymptotic theory for linear
processes in time series analysis. Part III contains papers on optimality
properties in discrete multivariate analysis, Anderson’s probability
inequality, and asymptotic distributions of test statistics. This part also
presents the comparison of measures, multivariate majorization, and of
experiments for some multivariate normal situations. Studies on Bayes
procedures for combining independent F tests and the limit theorems on
high dimensional spheres and Stiefel manifolds are included. This book will
prove useful to statisticians, mathematicians, and advance mathematics
students.
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Time Series Econometrics
Springer This text presents modern developments in time series analysis
and focuses on their application to economic problems. The book ﬁrst
introduces the fundamental concept of a stationary time series and the
basic properties of covariance, investigating the structure and estimation
of autoregressive-moving average (ARMA) models and their relations to
the covariance structure. The book then moves on to non-stationary time
series, highlighting its consequences for modeling and forecasting and
presenting standard statistical tests and regressions. Next, the text
discusses volatility models and their applications in the analysis of
ﬁnancial market data, focusing on generalized autoregressive conditional
heteroskedastic (GARCH) models. The second part of the text devoted to
multivariate processes, such as vector autoregressive (VAR) models and
structural vector autoregressive (SVAR) models, which have become the
main tools in empirical macroeconomics. The text concludes with a
discussion of co-integrated models and the Kalman Filter, which is being
used with increasing frequency. Mathematically rigorous, yet applicationoriented, this self-contained text will help students develop a deeper
understanding of theory and better command of the models that are vital
to the ﬁeld. Assuming a basic knowledge of statistics and/or econometrics,
this text is best suited for advanced undergraduate and beginning
graduate students.

Game Theory for Applied
Economists
Princeton University Press This book introduces one of the most powerful tools
of modern economics to a wide audience: those who will later construct or
consume game-theoretic models. Robert Gibbons addresses scholars in
applied ﬁelds within economics who want a serious and thorough
discussion of game theory but who may have found other works overly
abstract. Gibbons emphasizes the economic applications of the theory at
least as much as the pure theory itself; formal arguments about abstract
games play a minor role. The applications illustrate the process of model
building--of translating an informal description of a multi-person decision
situation into a formal game-theoretic problem to be analyzed. Also, the
variety of applications shows that similar issues arise in diﬀerent areas of
economics, and that the same game-theoretic tools can be applied in each
setting. In order to emphasize the broad potential scope of the theory,
conventional applications from industrial organization have been largely
replaced by applications from labor, macro, and other applied ﬁelds in
economics. The book covers four classes of games, and four corresponding
notions of equilibrium: static games of complete information and Nash
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equilibrium, dynamic games of complete information and subgame-perfect
Nash equilibrium, static games of incomplete information and Bayesian
Nash equilibrium, and dynamic games of incomplete information and
perfect Bayesian equilibrium.

The Practice of Econometrics
Classic and Contemporary
An Introduction to Mathematical
Finance with Applications
Understanding and Building
Financial Intuition
Springer This textbook aims to ﬁll the gap between those that oﬀer a
theoretical treatment without many applications and those that present
and apply formulas without appropriately deriving them. The balance
achieved will give readers a fundamental understanding of key ﬁnancial
ideas and tools that form the basis for building realistic models, including
those that may become proprietary. Numerous carefully chosen examples
and exercises reinforce the student’s conceptual understanding and facility
with applications. The exercises are divided into conceptual, applicationbased, and theoretical problems, which probe the material deeper. The
book is aimed toward advanced undergraduates and ﬁrst-year graduate
students who are new to ﬁnance or want a more rigorous treatment of the
mathematical models used within. While no background in ﬁnance is
assumed, prerequisite math courses include multivariable calculus,
probability, and linear algebra. The authors introduce additional
mathematical tools as needed. The entire textbook is appropriate for a
single year-long course on introductory mathematical ﬁnance. The selfcontained design of the text allows for instructor ﬂexibility in topics
courses and those focusing on ﬁnancial derivatives. Moreover, the text is
useful for mathematicians, physicists, and engineers who want to learn
ﬁnance via an approach that builds their ﬁnancial intuition and is explicit
about model building, as well as business school students who want a
treatment of ﬁnance that is deeper but not overly theoretical.
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Causal Inference in Statistics,
Social, and Biomedical Sciences
Cambridge University Press This text presents statistical methods for studying
causal eﬀects and discusses how readers can assess such eﬀects in simple
randomized experiments.

Econometrics For Dummies
John Wiley & Sons 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 easy-to-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 plainEnglish guide to this often-intimidating course, Econometrics For Dummies
has you covered.

Regression Modeling with Actuarial
and Financial Applications
Cambridge University Press This book teaches multiple regression and time
series and how to use these to analyze real data in risk management and
ﬁnance.

Introduction to Bayesian
Econometrics
Cambridge University Press This textbook explains the basic ideas of
subjective probability and shows how subjective probabilities must obey
the usual rules of probability to ensure coherency. It deﬁnes the likelihood
function, prior distributions and posterior distributions. It explains how
posterior distributions are the basis for inference and explores their basic
properties. Various methods of specifying prior distributions are
considered, with special emphasis on subject-matter considerations and
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exchange ability. The regression model is examined to show how analytical
methods may fail in the derivation of marginal posterior distributions. The
remainder of the book is concerned with applications of the theory to
important models that are used in economics, political science,
biostatistics and other applied ﬁelds. New to the second edition is a
chapter on semiparametric regression and new sections on the ordinal
probit, item response, factor analysis, ARCH-GARCH and stochastic
volatility models. The new edition also emphasizes the R programming
language.

The Years of High Econometrics
A Short History of the Generation
that Reinvented Economics
Routledge A fascinating and comprehensive history, this book explores the
most important transformation in twentieth century economics: the
creation of econometrics. Containing fresh archival material that has not
been published before and taking Ragnar Frisch as the narrator, Francisco
Louca discusses both the keys events - the establishment of the
Econometric Society, the Cowles Commission and the journal Econometrica
– and the major players - economists like Wesley Mitchell, mathematicians
like John von Neumann and statisticians like Karl Pearson - in history that
shaped the development of econometrics. He discusses the evolution of
their thought, detailing the debates, the quarrels and the interrogations
that crystallized their work and even oﬀers a conclusion of sorts,
suggesting that some of the more inﬂuential thinkers abandoned
econometrics or became critical of its development. International in scope
and appeal, The Years of High Econometrics is an excellent accompaniment
for students taking courses on probability, econometric methods and the
history of economic thought.

Small Sample Size Solutions
A Guide for Applied Researchers
and Practitioners
Routledge Researchers often have diﬃculties collecting enough data to test
their hypotheses, either because target groups are small or hard to access,
or because data collection entails prohibitive costs. Such obstacles may
result in data sets that are too small for the complexity of the statistical
model needed to answer the research question. This unique book provides
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guidelines and tools for implementing solutions to issues that arise in
small sample research. Each chapter illustrates statistical methods that
allow researchers to apply the optimal statistical model for their research
question when the sample is too small. This essential book will enable
social and behavioral science researchers to test their hypotheses even
when the statistical model required for answering their research question
is too complex for the sample sizes they can collect. The statistical models
in the book range from the estimation of a population mean to models with
latent variables and nested observations, and solutions include both
classical and Bayesian methods. All proposed solutions are described in
steps researchers can implement with their own data and are accompanied
with annotated syntax in R. The methods described in this book will be
useful for researchers across the social and behavioral sciences, ranging
from medical sciences and epidemiology to psychology, marketing, and
economics.

Longitudinal and Panel Data
Analysis and Applications in the
Social Sciences
Cambridge University Press An introduction to foundations and applications
for quantitatively oriented graduate social-science students and individual
researchers.

Elements of Numerical Analysis
The Oxford Handbook of Bayesian
Econometrics
Oxford University Press Bayesian econometric methods have enjoyed an
increase in popularity in recent years. Econometricians, empirical
economists, and policymakers are increasingly making use of Bayesian
methods. This handbook is a single source for researchers and
policymakers wanting to learn about Bayesian methods in specialized
ﬁelds, and for graduate students seeking to make the ﬁnal step from
textbook learning to the research frontier. It contains contributions by
leading Bayesians on the latest developments in their speciﬁc ﬁelds of
expertise. The volume provides broad coverage of the application of
Bayesian econometrics in the major ﬁelds of economics and related
disciplines, including macroeconomics, microeconomics, ﬁnance, and
marketing. It reviews the state of the art in Bayesian econometric
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methodology, with chapters on posterior simulation and Markov chain
Monte Carlo methods, Bayesian nonparametric techniques, and the
specialized tools used by Bayesian time series econometricians such as
state space models and particle ﬁltering. It also includes chapters on
Bayesian principles and methodology.

Structural Econometric Models
Emerald Group Publishing This volume focuses on recent developments in the
use of structural econometric models in empirical economics. The ﬁrst part
looks at recent developments in the estimation of dynamic discrete choice
models. The second part looks at recent advances in the area empirical
matching models.

Introduction to Spatial
Econometrics
CRC Press Although interest in spatial regression models has surged in
recent years, a comprehensive, up-to-date text on these approaches does
not exist. Filling this void, Introduction to Spatial Econometrics presents a
variety of regression methods used to analyze spatial data samples that
violate the traditional assumption of independence between observations.
It explores a wide range of alternative topics, including maximum
likelihood and Bayesian estimation, various types of spatial regression
speciﬁcations, and applied modeling situations involving diﬀerent
circumstances. Leaders in this ﬁeld, the authors clarify the oftenmystifying phenomenon of simultaneous spatial dependence. By
presenting new methods, they help with the interpretation of spatial
regression models, especially ones that include spatial lags of the
dependent variable. The authors also examine the relationship between
spatiotemporal processes and long-run equilibrium states that are
characterized by simultaneous spatial dependence. MATLAB® toolboxes
useful for spatial econometric estimation are available on the authors’
websites. This work covers spatial econometric modeling as well as
numerous applied illustrations of the methods. It encompasses many
recent advances in spatial econometric models—including some previously
unpublished results.
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