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In An Introduction to Classical Econometric Theory Paul A. Ruud shows the
practical value of an intuitive approach to econometrics. Students learn not only
why but how things work. Through geometry, seemingly distinct ideas are
presented as the result of one common principle, making econometrics more than
mere recipes or special tricks. In doing this, the author relies on such concepts as
the linear vector space, orthogonality, and distance. Parts| and Il introduce the
ordinary least squares fitting method and the classical linear regression model,
separately rather than simultaneously asin other texts. Part 11 contains
generalizations of the classical linear regression model and Part 1V develops the
latent variable model s that distinguish econometrics from statistics. To motivate
formal resultsin a chapter, the author begins with substantive empirical
examples. Main results are followed by illustrative special cases; technical proofs
appear toward the end of each chapter. Intended for a graduate audience, An
Introduction to Classical Econometric Theory fills the gap between introductory
and more advanced texts. It isthe most conceptually complete text for graduate
econometrics courses and will play avital role in graduate instruction.
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Editorial Review

Review
"A number of interesting topics found here are common in backroom talk but are not as easily found treated
systematically asthey are here."--David A. Belsley, Boston College

"The author provides an elegant, unified presentation of the material which forms the core of econometrics.”-
-Richard T. Carson, University of California, San Diego

"Ruud is afine scholar and he is well known as an outstanding teacher. His pedagogical styleis certainly
evident in the book."--Francis X. Diebold, New Y ork University

"This book fills an important need for a clear and precise graduate textbook in econometrics. Its theoretical
discussions are first rate and it includes nice empirical examples, making it a useful resource for any
graduate student."--Whitney Newey, Massachusetts I nstitute of Technology

"This book has the same breadth of coverage as competing texts, with remarkably clear and compelling
explanations and motivation of the theoretical concepts."--James L. Powell, University of California,
Berkeley

"Paul Ruud's text combines clarity with rigor and is an excellent text for students and professionals alike.
The strengths are apparent in every chapter. The author consistently tackles problemsin more depth than any
other text on the market."--Douglas Steigerwald, University of California, Santa Barbara

"The book covers least squares, methods of moments (GMM), and maximum likelihood which are three
major frameworks for estimation and inference. Within the subset of chapters relating to each mgjor topic,
the key results are devel oped and given due prominence and subsequently used in further developments.”--
Pravin K. Trivedi, Indiana University

"This textbook is rigorous yet accessible. | believe it is destined to become the standard against which all
other econometrics textbooks will be measured. Superb!™--Dr. James J. Jozefowicz, Indiana University of
Pennsylvania

About the Author
Paul A. Ruud isat University of California, Berkeley.

Users Review
From reader reviews:
M argaret Barone:

Do you have favorite book? In case you have, what is your favorite's book? Guide is very important thing for
usto learn everything in the world. Each book has different aim or perhaps goal; it means that guide has
different type. Some people truly fedl enjoy to spend their time for you to read a book. They are reading
whatever they acquire because their hobby is reading a book. Think about the person who don't like looking
at abook? Sometime, person feel need book once they found difficult problem or even exercise. Well,



probably you will require this An Introduction to Classical Econometric Theory.

Mary Barker:

Nowadays reading books are more than want or need but also be alife style. This reading routine give you
lot of advantages. The advantages you got of course the knowledge the actual information inside the book
that improve your knowledge and information. The details you get based on what kind of reserve you read, if
you want have more knowledge just go with schooling books but if you want truly feel happy read one along
with theme for entertaining for example comic or novel. The actual An Introduction to Classical
Econometric Theory is kind of e-book which is giving the reader unpredictable experience.

David Colon:

Information is provisions for people to get better life, information these days can get by anyone at
everywhere. The information can be a expertise or any news even an issue. What people must be consider if
those information which isinside the former life are hard to be find than now is taking seriously which oneis
suitable to believe or which one typically the resource are convinced. If you receive the unstable resource
then you buy it as your main information it will have huge disadvantage for you. All those possibilities will
not happen within you if you take An Introduction to Classical Econometric Theory as the daily resource
information.

Kenneth Poor:

Asapupil exactly feel bored to be able to reading. If their teacher questioned them to go to the library or to
make summary for some reserve, they are complained. Just tiny students that has reading's heart and soul or
real their interest. They just do what the professor want, like asked to go to the library. They go to there but
nothing reading significantly. Any students feel that looking at is not important, boring and also can't see
colorful images on there. Y eah, it is to become complicated. Book is very important to suit your needs. As
we know that on this period of time, many ways to get whatever we would like. Likewise word says, many
ways to reach Chinese's country. Therefore this An Introduction to Classical Econometric Theory can make
you sense more interested to read.
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