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CharlesB Moss: Mathematical Statisticsfor Applied Econometrics before purchasing it in order to gage whether
or not it would be worth my time, and all praised Mathematical Statistics for Applied Econometrics:

An Introductory Econometrics TextMathematical Statistics for Applied Econometrics covers the basics of statistical
inference in support of a subseguent course on classical econometrics. The book shows students how mathematical
statistics concepts form the basis of econometric formulations. It also helps them think about statistics as more than a


http://f3db.com/pub/links.php?id=B00OGLE8CU

toolbox of techniques.Uses Computer Systemsto Simplify ComputationThe text explores the unifying themes
involved in quantifying sample information to make inferences. After developing the necessary probability theory, it
presents the concepts of estimation, such as convergence, point estimators, confidence intervals, and hypothesis tests.
The text then shifts from a general development of mathematical statistics to focus on applications particularly popular
in economics. It delvesinto matrix analysis, linear models, and nonlinear econometric techniques.Students Understand
the Reasons for the ResultsAvoiding a cookbook approach to econometrics, this textbook devel ops studentsrsquo;
theoretical understanding of statistical tools and econometric applications. It provides them with the foundation for
further econometric studies.

"Its goals are to cover the basics of statistical inference in support of a subsequent econometrics course and to explain
the rsquo;whyrsguo; to motivate the students who had previously taken an introductory statistics or econometrics
course of a cookbook ?avour. Such atextbook is needed, as several popular econometrics textbooks put fundamentals
of mathematical statisticsin an appendix hellip;nbsp;[ T]he book shows how mathematical statisticsis useful in
econometrics and economic decisions under uncertainty and risk. It carefully explains the logic underlying estimators
and tests, with an emphasis on laying a solid foundation for their uses in the subsequent applications. It is very useful
to introduce and use the symbolic programs Maxima and MathematicaTM for the mathematical calculations, in
addition to the open source package R for the numerical and graphical tasks. The textbook also has web resources with
lecture slides, data sets and computer programs hellip; and can be used both by graduate students from economics,
business and various other backgrounds and by instructors and practitioners as a reference." ?Shuangzhe Liu in
Stastistical Papers, October 2016 "This book presents a useful and well-integrated connection between mathematical
statistics and applied econometrics. Thereis anatural progression from probability theory to estimations to economics
applications, and the examples are helpful to understand and illustrate the statistical concepts. | highly recommend it to
students who want to understand statistical theory that is driving econometrics applications frequently used in
economics research."?Ani Katchova, Associate Professor, Agricultural Economics, University of Kentucky "This book
isaformal yet accessible introductory textbook to mathematical statistics, with a clear emphasis on building a strong
background for the subsequent study of econometric methods employed in social sciences, agricultural economics,
finance, and agribusiness. The bookrsquo;s intended audiences are graduate students?very strong masters and all
doctoral students?and professionals looking for an intuitive and easy-to use reference. The text isideal for aone-
semester or one-year course in mathematical statistics. The book is a pleasure to read: it offers great perspectives
through the use of Isquo;boxesrsquo; that provide historical context and interesting facts. They represent afun
companion in the journey of learning the formal concepts of mathematical statistics throughout the book. In addition,
the examples and applications are useful and intuitive, having in mind students in economics, agricultural economics,
and business. The end-of-chapter exercises are adequate and do not go overboard."?Alfonso Flores-Lagunes, Professor
of Economics and Senior Research Associate, Center for Policy Research, Syracuse University, and Research Fellow,
Institute for the Study of Labor (IZA)



