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Now in its fourth edition, this landmark text provides a fresh, accessible and
well-written introduction to the subject. With a rigorous pedagogical framework,
which sets it apart from comparable texts, the latest edition features an expanded
website providing numerous real life data sets and examples.
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Editorial Review

From the Back Cover
Maintaining G.S. Maddala’s brilliant expository style of cutting through the technical superstructure to
reveal only essential details, while retaining the nerve centre of the subject matter, Professor Kajal Lahiri has
brought forward this new edition of one of the most important textbooks in its field.

The new edition continues to provide a large number of worked examples, and some shorter data sets. 
Further data sets and additional supplementary material to assist both the student and lecturer are available
on the companion website www.wileyeurope.com/college/maddala

New features for the fourth edition:

Chapters 5 and 6, on Heteroscedasticity and Autocorrelation, now reflect the latest professional practice in●

dealing with these common variations of the basic regression model.
Chapter 10 includes extensive discussion on diagnostic checking in linear models, various nested and non-●

nested model selection procedures, specification testing, data transformations, and tests for non-normality.
The first three chapters of Part III cover an introduction to time-series analysis, including the Box–Jenkins●

approach, forecasting and seasonality, models of expectations and distributed lag models, and vector auto-
regressions, unit roots, and cointegration.
Chapters 15 and 16 cover, respectively, the latest developments in panel data analysis and various re-●

sampling methods for use in small sample inference.

About the Author
G.S.Maddala was one of the leading figures in field of econometrics for more than 30 years until he passed
away in 1999. At the time of his death, he held the University Eminent Scholar Professorship in the
Department of Economics at Ohio State University. His previous affiliations include Stanford University,
University of Rochester and University of Florida.

Kajal Lahiri is Distinguished Professor of Economics, and Health Policy, and Management and Behaviour
at the State University of New York, Albany where he is also Director of the Econometric Research Institute.
Professor Lahiri is an Honorary Fellow of the International Institute of Forecasters.

Users Review

From reader reviews:

Gale Kizer:

Why don't make it to become your habit? Right now, try to prepare your time to do the important act, like
looking for your favorite publication and reading a book. Beside you can solve your long lasting problem;
you can add your knowledge by the guide entitled Introduction to Econometrics. Try to make book
Introduction to Econometrics as your close friend. It means that it can to get your friend when you sense
alone and beside that course make you smarter than before. Yeah, it is very fortuned for you. The book
makes you a lot more confidence because you can know every little thing by the book. So , let me make new
experience along with knowledge with this book.



John Honeycutt:

The book Introduction to Econometrics has a lot of information on it. So when you read this book you can
get a lot of advantage. The book was published by the very famous author. This articles author makes some
research previous to write this book. That book very easy to read you can get the point easily after looking
over this book.

Mark Thomas:

Reading can called head hangout, why? Because if you are reading a book particularly book entitled
Introduction to Econometrics your thoughts will drift away trough every dimension, wandering in every
aspect that maybe unknown for but surely can be your mind friends. Imaging just about every word written
in a publication then become one form conclusion and explanation this maybe you never get prior to. The
Introduction to Econometrics giving you another experience more than blown away your brain but also
giving you useful data for your better life on this era. So now let us demonstrate the relaxing pattern is your
body and mind are going to be pleased when you are finished reading through it, like winning an activity. Do
you want to try this extraordinary investing spare time activity?

Debra Shortt:

As we know that book is important thing to add our understanding for everything. By a e-book we can know
everything you want. A book is a range of written, printed, illustrated as well as blank sheet. Every year
seemed to be exactly added. This reserve Introduction to Econometrics was filled with regards to science.
Spend your extra time to add your knowledge about your scientific research competence. Some people has
diverse feel when they reading a book. If you know how big advantage of a book, you can feel enjoy to read
a reserve. In the modern era like at this point, many ways to get book that you wanted.
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