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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 I and II introduce the
ordinary least squares fitting method and the classical linear regression model,
separately rather than simultaneously as in other texts. Part III contains
generalizations of the classical linear regression model and Part IV develops the
latent variable models that distinguish econometrics from statistics. To motivate
formal results in 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 is the most conceptually complete text for graduate
econometrics courses and will play a vital 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 as they 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 a fine scholar and he is well known as an outstanding teacher. His pedagogical style is certainly
evident in the book."--Francis X. Diebold, New York 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 Institute 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 problems in 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 major topic,
the key results are developed and given due prominence and subsequently used in further developments."--
Pravin K. Trivedi, Indiana University

"This textbook is rigorous yet accessible. I 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 is at University of California, Berkeley.

Users Review

From reader reviews:

James Oliver:

What do you ponder on book? It is just for students since they're still students or that for all people in the
world, what the best subject for that? Merely you can be answered for that issue above. Every person has
different personality and hobby for every single other. Don't to be obligated someone or something that they
don't want do that. You must know how great and important the book An Introduction to Classical
Econometric Theory. All type of book is it possible to see on many methods. You can look for the internet



options or other social media.

Alfredo Dunn:

In this 21st centuries, people become competitive in most way. By being competitive currently, people have
do something to make them survives, being in the middle of often the crowded place and notice by means of
surrounding. One thing that at times many people have underestimated the item for a while is reading. That's
why, by reading a publication your ability to survive increase then having chance to stay than other is high.
For yourself who want to start reading any book, we give you this particular An Introduction to Classical
Econometric Theory book as nice and daily reading e-book. Why, because this book is more than just a
book.

Carolyn Cook:

Reading a guide can be one of a lot of pastime that everyone in the world enjoys. Do you like reading book
so. There are a lot of reasons why people like it. First reading a book will give you a lot of new data. When
you read a publication you will get new information mainly because book is one of a number of ways to
share the information or even their idea. Second, studying a book will make an individual more imaginative.
When you reading through a book especially hype book the author will bring you to imagine the story how
the people do it anything. Third, you can share your knowledge to other folks. When you read this An
Introduction to Classical Econometric Theory, you are able to tells your family, friends as well as soon about
yours reserve. Your knowledge can inspire the mediocre, make them reading a guide.

Shantel McCary:

You could spend your free time to study this book this guide. This An Introduction to Classical Econometric
Theory is simple to deliver you can read it in the area, in the beach, train in addition to soon. If you did not
have much space to bring the particular printed book, you can buy the e-book. It is make you better to read it.
You can save the book in your smart phone. Therefore there are a lot of benefits that you will get when you
buy this book.
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