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??????????????????????????????,??????????????????????????????????????????
Dieses Buch stellt eine einfache und verständliche Einführung in die Ökonometrie dar. Dabei werden grundlegende Theorien und Methoden erklärt und mit Hilfe der freien Statistiksoftware Gretl direkt
umgesetzt. Gretl ermöglicht eine menügesteuerte Bedienung, sodass die Leser behutsam in die Welt der Ökonometrie eingeführt werden. Zahlreiche Gretl-Skripte unterstützen die Leser beim Verständnis
und bei der Anwendung ökonometrischer Grundlagen und erleichtern damit den Lernprozess. Es eignet sich für Studenten sowie Praktiker, die ihre Kenntnisse im Bereich der Ökonometrie aufbessern
möchten.
????14?,????:???????????????????????????????????????????????????????.
????????????????,????:?????????????????????????????????
????????·?????
Ekonometrika merupakan ilmu yang menggabungkan teori Ekonomi, Matematika dan Statistika untuk menganalisis fenomena ekonomi. Analisis yang dilakukan bcrdasar pada konsep pemodelan sccara
empirik (dengan data) yang memungkinkan diperolehnya kesimpulan. Buku ini menyajikan konsep dasar pemodelan ekonometrika beserta pemanfaatan analisis regresi sederhana maupun berganda dalam
tahap pemodelan, dan pengambilan kesimpulan. Diberikan pula penjelasan mengenai bentuk fungsi yang sering digunakan di dalam pemodelan ekonometrika dan bagaimana memilih model terbaik dari
beberapa pilihan model. Dengan analisis regresi sebagai alat utama pemodelan ekonometrika, di mana keabsahan hasil analisis regresi sangat tergantung pada terpenuhi tidaknya asumsi-asumsi, maka
penjelasan mengenai pendeteksian asumsi, efek pelanggaran asumsi dan bagaimana perbaikannya juga menjadi titik berat materi pembahasan pada buku ini. Sebagai alat bantu analisis, buku ini
mengenalkan pemanfaatan open source software Gretl, yang memang khusus dibuat untuk melakukan berbagai analisis ekonometrika. Sifat open source, fleksibilitas format data, dan penggunaan user
interface yang mudah dioperasikan, adalah alasan utama pemanfaatan software ini. Walaupun buku ini disusun sesuai dengan silabus pada Mata Kuliah ekonometrika yang diajarkan di PS Sarjana Statistika
FMIPA LB, materi di dalamnya bersifat umum untuk kebutuhan pengguna yang memanfaatkan analisis ekonometrika pada penelitiannya.
A guide to economics, statistics and finance that explores the mathematical foundations underling econometric methods An Introduction to Econometric Theory offers a text to help in the mastery of the
mathematics that underlie econometric methods and includes a detailed study of matrix algebra and distribution theory. Designed to be an accessible resource, the text explains in clear language why things
are being done, and how previous material informs a current argument. The style is deliberately informal with numbered theorems and lemmas avoided. However, very few technical results are quoted without
some form of explanation, demonstration or proof. The author — a noted expert in the field — covers a wealth of topics including: simple regression, basic matrix algebra, the general linear model, distribution
theory, the normal distribution, properties of least squares, unbiasedness and efficiency, eigenvalues, statistical inference in regression, t and F tests, the partitioned regression, specification analysis, random
regressor theory, introduction to asymptotics and maximum likelihood. Each of the chapters is supplied with a collection of exercises, some of which are straightforward and others more challenging. This
important text: Presents a guide for teaching econometric methods to undergraduate and graduate students of economics, statistics or finance Offers proven classroom-tested material Contains sets of
exercises that accompany each chapter Includes a companion website that hosts additional materials, solution manual and lecture slides Written for undergraduates and graduate students of economics,
statistics or finance, An Introduction to Econometric Theory is an essential beginner’s guide to the underpinnings of econometrics.
Principles of Econometrics, 4th Edition, is an introductory book on economics and finance designed to provide an understanding of why econometrics is necessary, and a working knowledge of basic
econometric tools. This latest edition is updated to reflect current state of economic and financial markets and provides new content on Kernel Density Fitting and Analysis of Treatment Effects. It offers new
end-of-chapters questions and problems in each chapter; updated comprehensive Glossary of Terms; and summary of Probably and Statistics. The text applies basic econometric tools to modeling,
estimation, inference, and forecasting through real world problems and evaluates critically the results and conclusions from others who use basic econometric tools. Furthermore, it provides a foundation and
understanding for further study of econometrics and more advanced techniques.
This book is a supplement to Principles of Econometrics, 4th Edition by R. Carter Hill, William E. Griffiths and Guay C. Lim (Wiley, 2011), hereinafter POE4. This book is not a substitute for the textbook, nor is
it a stand alone computer manual. It is a companion to the textbook, showing how to perform the examples in the textbook using Stata Release 11. This book will be useful to students taking econometrics, as
well as their instructors, and others who wish to use Stata for econometric analysis.
???????26?,???????,???????????????????????,???????????????????????,?????????,????????????????????????????????????????
"Designed to arm finance professionals with an understanding of why econometrics is necessary, this book also provides them with a working knowledge of basic econometric tools. The fourth edition has
been thoroughly updated to reflect the current state of economic and financial markets. New discussions are presented on Kennel Density Fitting and the analysis of treatment effects. A new summary of
probability and statistics has been added. In addition, numerous new end-of-chapter questions and problems have been integrated throughout the chapters. This will help finance professionals apply basic
econometric tools to modeling, estimation, inference, and forecasting through real world problems."-MBA????

?????????????
??????,?????,????:???????????,??????????,?????????,?????????,???????,????????,?????????,??????,?????????,????????,????.
This book is a supplement to Principles of Econometrics, 4th Edition by R. Carter Hill, William E. Griffiths and Guay C. Lim (Wiley, 2011). It is designed for students to learn the econometric
software package EViews at the same time as they are using Principles of Econometrics to learn econometrics. It is not a substitute for Principles of Econometrics, nor is it a stand-alone
computer manual. It is a companion to the textbook, showing how to do all the examples in Principles of Econometrics using EViews Version 7. For most students, econometrics only has real
meaning after they are able to use it to analyze data sets, interpret results, and draw conclusions. EViews is an ideal vehicle for achieving these objectives. Others who wish to learn and
practice econometrics, such as instructors and researchers, will also benefit from using this book in conjunction with Principles of Econometrics, 4th Edition.
Designed to arm finance professionals with an understanding of why econometrics is necessary, this book also provides them with a working knowledge of basic econometric tools. The fourth
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edition has been thoroughly updated to reflect the current state of economic and financial markets. New discussions are presented on Kennel Density Fitting and the analysis of treatment
effects. A new summary of probability and statistics has been added. In addition, numerous new end–of–chapter questions and problems have been integrated throughout the chapters. This
will help finance professionals apply basic econometric tools to modeling, estimation, inference, and forecasting through real world problems.
This is the Using Stata text for Principles of Econometrics, 4th Edition. Principles of Econometrics is an introductory book for undergraduate students in economics and finance, and can be
used for MBA and first-year graduate students in many fields. The 4th Edition provides students with an understanding of why econometrics is necessary and a working knowledge of basic
econometric tools. This text emphasizes motivation, understanding and implementation by introducing very simple economic models and asking economic questions that students can answer.
??????????????????????????????????,????????????????????????????????

An econometrics set featuring an international student version of the text with a Strata software supplement This version of Principles of Econometrics, 4th Edition, is an
introductory book for undergraduate students in economics and finance. It also works well for students studying finance, accounting, agricultural economics, marketing, law,
political science, and other fields. This set features the international student version of the text with a Strata for Econometrics book. The Strata supplement is beneficial for
students or course instructors who plan to use the software during econometrics studies. Explanations of the software's commands are provided.
????????????????,?????????????????????????????????????????????????
This is a beginner's guide to applied econometrics using the free statistics software R. It provides and explains R solutions to most of the examples in 'Principles of Econometrics'
by Hill, Griffiths, and Lim, fourth edition. 'Using R for Principles of Econometrics' requires no previous knowledge in econometrics or R programming, but elementary notions of
statistics are helpful.
This textbook makes learning the basic principles of econometrics easy for all undergraduate and graduate students of economics. It 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 like use of dummy variables, various data transformations amongst others. 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. With its help, the student will be able to implement a linear
regression model and deal with the associated problems with substantial confidence.
???????????????
??????????????????????????????????????????,?????????????
Principles of Econometrics, 5th EditionUsing Stata for Principles of Econometrics, 4th EditionWiley Global Education
????????????????????????????????????????????????????????????????????????????
Principles of Econometrics, Fifth Edition, is an introductory book for undergraduate students in economics and finance, as well as first-year graduate students in a variety of fields
that include economics, finance, accounting, marketing, public policy, sociology, law, and political science. Students will gain a working knowledge of basic econometrics so they
can apply modeling, estimation, inference, and forecasting techniques when working with real-world economic problems. Readers will also gain an understanding of
econometrics that allows them to critically evaluate the results of others’ economic research and modeling, and that will serve as a foundation for further study of the field. This
new edition of the highly-regarded econometrics text includes major revisions that both reorganize the content and present students with plentiful opportunities to practice what
they have read in the form of chapter-end exercises.
?????????????????????,?????????,???????????????????????????????????????
????????????????????????????????????????????????????????,???????????????????????????????
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