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Applied Econometrics takes an intuitive, hands-on approach to presenting
modern econometrics. Wide-ranging 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", 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
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Applied Econometrics takes an intuitive, hands-on approach to presenting modern econometrics. Wide-
ranging 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", 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
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Editorial Review

Review

"This book has a superior treatment of time-series and applied econometrics topics. The text is innovative in
its emphasis on statistical tests of model specification and the applications carrying out these tests in
appropriate and commonly available software programs used by econometricians." - Timothy A. Park,
Professor Department of Agricultural and Applied Economics, University of Georgia.

"I wholeheartedly recommend this econometrics textbook, which was clearly written with students' needs in
mind." - Kaddour Hadri, Professor of Economics at Queen's University Management School, Belfast

About the Author

DIMITRIOS ASTERIOU is Associate Professor in Economics at the Hellenic Open University, School of
Social Sciences in Greece. He is also the Secretary general of the European Economics and Finance Society.

STEPHEN G. HALL is Professor of Economics at Leicester University, UK and Visiting Professor at the
University of Pretoria, South Africa. He is Visiting Senior Research Fellow at the National Institute of
Economic and Social Research, Member of the Executive Committee of the UN project LINK and Editor of
Economic Modelling.

Users Review

From reader reviews:

Shawn Macdonald:

The publication untitled Applied Econometrics is the reserve that recommended to you you just read. You
can see the quality of the reserve content that will be shown to a person. The language that article author use
to explained their ideas are easily to understand. The writer was did a lot of exploration when write the book,
therefore the information that they share for you is absolutely accurate. You also will get the e-book of
Applied Econometrics from the publisher to make you far more enjoy free time.

Lynnette Cash:

The particular book Applied Econometrics has a lot of knowledge on it. So when you check out this book
you can get a lot of help. The book was authored by the very famous author. The author makes some
research just before write this book. This kind of book very easy to read you can obtain the point easily after
looking over this book.

Bridget Dell:

The book untitled Applied Econometrics contain a lot of information on that. The writer explains the girl
idea with easy way. The language is very easy to understand all the people, so do certainly not worry, you



can easy to read the idea. The book was compiled by famous author. The author will take you in the new
time of literary works. It is possible to read this book because you can keep reading your smart phone, or
device, so you can read the book inside anywhere and anytime. If you want to buy the e-book, you can wide
open their official web-site along with order it. Have a nice study.

Kimberly Foust:

Do you like reading a e-book? Confuse to looking for your preferred book? Or your book has been rare?
Why so many issue for the book? But virtually any people feel that they enjoy to get reading. Some people
likes reading, not only science book but also novel and Applied Econometrics or maybe others sources were
given information for you. After you know how the truly great a book, you feel want to read more and more.
Science guide was created for teacher or perhaps students especially. Those books are helping them to bring
their knowledge. In additional case, beside science publication, any other book likes Applied Econometrics
to make your spare time a lot more colorful. Many types of book like this.
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