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Do you want to recognize the most suitable models for analysisof statistical data sets? This book provides a
hands-on practical guide to using the mostsuitable models for analysis of statistical data sets using EViews- an
interactive Windows-based computer software program forsophisticated data analysis, regression, and
forecasting - todefine and test statistical hypotheses. Rich in examples and withan emphasis on how to
develop acceptable statistical models, TimeSeries Data Analysis Using EViews is a perfect complement
totheoretical books presenting statistical or econometric models fortime series data. The procedures
introduced are easily extendibleto cross-section data sets. The author: Provides step-by-step directions on how
to apply EViewssoftware to time series data analysis Offers guidance on how to develop and evaluate
alternativeempirical models, permitting the most appropriate to be selectedwithout the need for computational
formulae Examines a variety of times series models, including continuousgrowth, discontinuous growth,
seemingly causal, regression, ARCH,and GARCH as well as a general form of nonlinear time series
andnonparametric models Gives over 250 illustrative examples and notes based on theauthor's own empirical
findings, allowing the advantages andlimitations of each model to be understood Describes the theory behind
the models in comprehensiveappendices Provides supplementary information and data sets An essential tool
for advanced undergraduate and graduatestudents taking finance or econometrics courses. Statistics,
lifesciences, and social science students, as well as appliedresearchers, will also find this book an invaluable
resource.
Odland introduces spatial autocorrelation to the reader in a concise and readable fashion. He explains why it
occurs, why it violates the basic assumptions of statistical inference, and how to tell when it occurs. He
demonstrates how spatial statistics can be used in diagnosing and correcting problems which arise when
common statistical methods such as regression analysis are applied to spatially arrayed measurements.
This book provides the most comprehensive treatment to date of microeconometrics, the analysis of individuallevel 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.
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 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.
'Applied Econometrics' takes an intuitive, hands-on approach to presenting modern econometrics. Wideranging yet compact, the book features extensive software integration and contains empirical applications
throughout. It provides step-by-step guidelines for all econometric tests and methods of estimation, and also
provides interpretations of the results. The second edition of this popular book features expanded topical
coverage, more coverage of fundamental concepts for students new to the subject or requiring a 'refresher',
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integrated finance applications throughout, as well as the addition of Stata to the software coverage (already
featuring EViews and Microfit). New chapters include: ■ Limited Dependent Variable Regression Models ■
Identification in Standard and Cointegrated Systems ■ Solving Models This is an ideal book for undergraduate
and master's economics or finance students taking a first course in applied econometrics. A companion
website for this book is available at www.palgrave.com/economics/asteriou2 which contains: ■ data files for
students ■ PowerPoint slides for lecturers
Introduce your students to how empirical researchers actually think about and apply econometric methods
with the practical, professional approach in Wooldridge's INTRODUCTORY ECONOMETRICS: A MODERN
APPROACH, 5E. Unlike traditional texts, this book's unique presentation demonstrates how econometrics can
be used to empirically study and answer questions across a variety of disciplines. A reflection of how
econometric instruction has evolved, INTRODUCTORY ECONOMETRICS is organized around the type of data
being analyzed with a systematic approach, where assumptions are introduced only as they are needed to
obtain a certain result. This approach simplifies the exposition and makes the text's material easier for
students to comprehend. Packed with timely, relevant applications the text emphasizes examples that have
implications for policy or provide evidence for or against economic theories. More than 100 intriguing data sets
are now available in six formats for your teaching flexibility. A wealth of new and revised instructor resources,
written by the author, is provided at no cost to the instructor. The Instructor's Manual with Solutions contains
answers to all problems and exercises, teaching tips on how to present the material in each chapter and also
sources for each of the data files, with many suggestions on how to use them on problem sets, exams, and
term papers. For the first time ever, a new Test Bank has been created to aid instructors as they teach the
course. PowerPoint slides and Scientific Word slides are also new to this edition. The updated Data Set
Handbook is also available to help instructors present the latest emerging developments in the field. Give your
students a full understanding of how econometrics is genuinely useful for answering questions in business,
policy evaluation, and forecasting environments with INTRODUCTORY ECONOMETRICS: A MODERN APPROACH,
5E. Important Notice: Media content referenced within the product description or the product text may not be
available in the ebook version.
Introduces the latest developments in forecasting in advanced quantitative data analysis This book presents
advanced univariate multiple regressions, which can directly be used to forecast their dependent variables,
evaluate their in-sample forecast values, and compute forecast values beyond the sample period. Various
alternative multiple regressions models are presented based on a single time series, bivariate, and triple timeseries, which are developed by taking into account specific growth patterns of each dependent variables,
starting with the simplest model up to the most advanced model. Graphs of the observed scores and the
forecast evaluation of each of the models are offered to show the worst and the best forecast models among
each set of the models of a specific independent variable. Advanced Time Series Data Analysis: Forecasting
Using EViews provides readers with a number of modern, advanced forecast models not featured in any other
book. They include various interaction models, models with alternative trends (including the models with
heterogeneous trends), and complete heterogeneous models for monthly time series, quarterly time series,
and annually time series. Each of the models can be applied by all quantitative researchers. Presents models
that are all classroom tested Contains real-life data samples Contains over 350 equation specifications of
various time series models Contains over 200 illustrative examples with special notes and comments
Applicable for time series data of all quantitative studies Advanced Time Series Data Analysis: Forecasting
Using EViews will appeal to researchers and practitioners in forecasting models, as well as those studying
quantitative data analysis. It is suitable for those wishing to obtain a better knowledge and understanding on
forecasting, specifically the uncertainty of forecast values.
This best-selling introduction to econometrics is specifically written for finance students. The new edition builds
on the successful data- and problem-driven approach of the first edition, giving students the skills to estimate
and interpret models while developing an intuitive grasp of underlying theoretical concepts.
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