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Appendix. Econometrics Textbooks

1. Introductory
Amemiya (1994): Written for theory-oriented beginners.
Goldberger (1998): Introductory version of Goldberger (1991).
OO (1999): A Japanese textbook comparable to Pindyck and Rubinfeld (1997).
Pindyck and Rubinfeld (1997): Application-oriented. Targeted at advanced MBA:s.

2. Basic (Used in introductory Ph.D. econometrics courses)
Goldberger (1991): Unconventional and stimulating in many respects.
Greene (1999): Benchmark? Comprehensive and widely used among applied researchers.
Hansen (2001): Lecture notes used at Wisconsin. Concisely and rigorously written.
Poirier (1995): Written from a Bayesian point of view.

3. Advanced

Davidson and MacKinnon (1993): Widely used in theory-oriented Ph.D. courses.
Hamilton (1994): The text of time-series analysis.
Hayashi (2000): Next generation’s orthodoxy unified under GMM.
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