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ECONOMETRICS ANALYSIS 

 NEW An increased number of examples using real data sets, with extensive analyses 

worked out from current literature. Applications and examples from Economics, Finance, 

and Political Science 

 NEW- Chapter 9, on large sample results and alternative estimators for the Classical 

Regression Model 

 NEW- Chapter 17 and 18, thoroughly revised to reflect current trends in time series 

analysis, including frequency domain and long term memory models 

 NEW- A greater emphasis on nonlinear models, including full chapters on nonlinear 

regression and nonlinear optoimization 

 FREE STUDENT-VERSION OF LIMDEP with the text! Packaged in the back of the text 

the students realistic data sets and challenging empirical analyses as a routine part of their 

econometrics training. Also included, complete computer solutions for the examples in 

the text 


