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The first cutting-edge guide to using the SAS® system for the analysis of econometric data

Applied Econometrics Using the SAS® System is the first book of its kind to treat the analysis of basic
econometric data using SAS®, one of the most commonly used software tools among today's statisticians in
business and industry. This book thoroughly examines econometric methods and discusses how data
collected in economic studies can easily be analyzed using the SAS® system.

In addition to addressing the computational aspects of econometric data analysis, the author provides a
statistical foundation by introducing the underlying theory behind each method before delving into the
related SAS® routines. The book begins with a basic introduction to econometrics and the relationship
between classical regression analysis models and econometric models. Subsequent chapters balance essential
concepts with SAS® tools and cover key topics such as:

Regression analysis using Proc IML and Proc Reg●

Hypothesis testing●

Instrumental variables analysis, with a discussion of measurement errors, the assumptions incorporated into●

the analysis, and specification tests 
Heteroscedasticity, including GLS and FGLS estimation, group-wise heteroscedasticity, and GARCH●

models
Panel data analysis●

Discrete choice models, along with coverage of binary choice models and Poisson regression●

Duration analysis models●

Assuming only a working knowledge of SAS®, this book is a one-stop reference for using the software to
analyze econometric data. Additional features include complete SAS® code, Proc IML routines plus a
tutorial on Proc IML, and an appendix with additional programs and data sets. Applied Econometrics Using
the SAS® System serves as a relevant and valuable reference for practitioners in the fields of business,
economics, and finance. In addition, most students of econometrics are taught using GAUSS and STATA,
yet SAS® is the standard in the working world; therefore, this book is an ideal supplement for upper-
undergraduate and graduate courses in statistics, economics, and other social sciences since it prepares
readers for real-world careers.
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From reader reviews:

Juan McCain:

Have you spare time for a day? What do you do when you have a lot more or little spare time? Yep, you can
choose the suitable activity for spend your time. Any person spent all their spare time to take a go walking,
shopping, or went to typically the Mall. How about open or even read a book allowed Applied Econometrics
Using the SAS System? Maybe it is to get best activity for you. You understand beside you can spend your
time together with your favorite's book, you can more intelligent than before. Do you agree with their
opinion or you have various other opinion?

Jessica Nakagawa:

Book is to be different for every single grade. Book for children until finally adult are different content. As it
is known to us that book is very important for all of us. The book Applied Econometrics Using the SAS
System ended up being making you to know about other knowledge and of course you can take more
information. It is very advantages for you. The publication Applied Econometrics Using the SAS System is
not only giving you much more new information but also to be your friend when you really feel bored. You
can spend your own personal spend time to read your guide. Try to make relationship with the book Applied
Econometrics Using the SAS System. You never truly feel lose out for everything when you read some
books.

Teresa Sullivan:

Reading can called imagination hangout, why? Because if you are reading a book especially book entitled
Applied Econometrics Using the SAS System your mind will drift away trough every dimension, wandering
in each and every aspect that maybe mysterious for but surely can become your mind friends. Imaging just
about every word written in a publication then become one application form conclusion and explanation in
which maybe you never get just before. The Applied Econometrics Using the SAS System giving you an
additional experience more than blown away your brain but also giving you useful data for your better life on
this era. So now let us show you the relaxing pattern this is your body and mind will be pleased when you are
finished studying it, like winning a. Do you want to try this extraordinary investing spare time activity?

Isaac Lewis:

Would you one of the book lovers? If yes, do you ever feeling doubt if you are in the book store? Aim to
pick one book that you never know the inside because don't judge book by its protect may doesn't work this
is difficult job because you are scared that the inside maybe not while fantastic as in the outside search likes.
Maybe you answer may be Applied Econometrics Using the SAS System why because the great cover that
make you consider in regards to the content will not disappoint anyone. The inside or content will be
fantastic as the outside or cover. Your reading sixth sense will directly assist you to pick up this book.
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