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Abstract
Offering a unifying theoretical perspective not readily available in any other
text, this innovative guide to econometrics uses simple geometrical
arguments to develop students' intuitive understanding of basic and
advanced topics, emphasizing throughout the practical applications of
modern theory and nonlinear techniques of estimation. One theme of the
text is the use of artificial regressions for estimation, reference, and
specification testing of nonlinear models, including diagnostic tests for
parameter constancy, serial correlation, heteroscedasticity, and other types
of mis-specification. Explaining how estimates can be obtained and tests
can be carried out, the authors go beyond a mere algebraic description to
one that can be easily translated into the commands of a standard
econometric software package. Covering an unprecedented range of
problems with a consistent emphasis on those that arise in applied work,

this accessible and coherent guide to the most vital topics in econometrics
today is indispensable for advanced students of econometrics and students
of statistics interested in regression and related topics. It will also suit
practising econometricians who want to update their skills. Flexibly
designed to accommodate a variety of course levels, it offers both complete
coverage of the basic material and separate chapters on areas of specialized
interest.

Suggested Citation
Davidson, Russell & MacKinnon, James G., 1993. "Estimation and
Inference in Econometrics," OUP Catalogue, Oxford University Press,
number 9780195060119.
Handle: RePEc:oxp:obooks:9780195060119
Download reference

as HTML

More services and features
MyIDEAS

MPRA

Follow serials, authors,
keywords & more

Upload your paper to be listed
on RePEc and IDEAS

New papers by email

EconAcademics

Subscribe to new additions to
RePEc

Blog aggregator for economics
research

Author registration

Plagiarism

Public profiles for Economics
researchers

Cases of plagiarism in
Economics

Rankings

Job market papers

Various rankings of research in

RePEc working paper series

Economics & related fields

dedicated to the job market

RePEc Genealogy

Fantasy league

Who was a student of whom,
using RePEc

Pretend you are at the helm of
an economics department

RePEc Biblio

Services from the StL
Fed

Curated articles & papers on
various economics topics

Data, research, apps & more
from the St. Louis Fed

IDEAS is a RePEc service hosted by the Research Division of the Federal
Reserve Bank of St. Louis . RePEc uses bibliographic data supplied by the
respective publishers.

