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G. S. Maddala, Kajal Lahiri : Introduction to Econometrics  before purchasing it in order to gage whether or not it 
would be worth my time, and all praised Introduction to Econometrics: 

0 of 0 people found the following review helpful. Can be difficult to read- reccomended for heavy interest in 
statisticsBy MojoBought as a textbook for an upper-level graduate course.The writing (as with most mathmatical 
based textbooks) is a bit stuffy, and doesn't do incredibly well to guide you through the process. Overall, the book 
wasn't terrible, it would just be better suited to someone with more background in statistics versus people like me who 
had more of a Calculus-based Economics background up until this point.0 of 0 people found the following review 
helpful. This online format is awful! The pages are hard ...By A CustomerThis online format is awful! The pages are 
hard to follow and there are no numbers on the pages, this makes doing homework from this book difficult when the 
professor tells you to look on a certain page. Impossible.0 of 1 people found the following review helpful. Horribly 
organized, almost impossible to followBy JohnThis is easily the worst math text I have ever used. Most egregiously, 
there is no reference section for formulas, and notation changes wildly not only by chapter, but often within the 
chapters and proofs themselves. In order to find usable formulas, you will need to check the index, and then often read 

http://f3db.com/pub/links.php?id=B00DWHQHNC


through paragraphs of impenetrable narrative to find where the author decided to hide this information. In addition, the 
index itself is often off by several pages, making the search for relevant information that much more infuriating. 
Finally, there seems to be no thought to organization and the book often reads like a wandering narrative. If you can, 
avoid this book at all costs.

Now in its fourth edition, this landmark text provides a fresh, accessible and well-written introduction to the subject. 
With a rigorous pedagogical framework, which sets it apart from comparable texts, the latest edition features an 
expanded website providing numerous real life data sets and examples.

From the Back CoverMaintaining G.S. Maddalarsquo;s brilliant expository style of cutting through the technical 
superstructure to reveal only essential details, while retaining the nerve centre of the subject matter, Professor Kajal 
Lahiri has brought forward this new edition of one of the most important textbooks in its field. The new edition 
continues to provide a large number of worked examples, and some shorter data sets.nbsp; Further data sets and 
additional supplementary material to assist both the student and lecturer are available on the companion website 
www.wileyeurope.com/college/maddala New features for the fourth edition: Chapters 5 and 6, on Heteroscedasticity 
and Autocorrelation, now reflect the latest professional practice in dealing with these common variations of the basic 
regression model. Chapter 10 includes extensive discussion on diagnostic checking in linear models, various nested 
and non-nested model selection procedures, specification testing, data transformations, and tests for non-normality. 
The first three chapters of Part III cover an introduction to time-series analysis, including the Boxndash;Jenkins 
approach, forecasting and seasonality, models of expectations and distributed lag models, and vector auto-regressions, 
unit roots, and cointegration. Chapters 15 and 16 cover, respectively, the latest developments in panel data analysis 
and various re-sampling methods for use in small sample inference. About the AuthorG.S.Maddala was one of the 
leading figures in field of econometrics for more than 30 years until he passed away in 1999. At the time of his death, 
he held the University Eminent Scholar Professorship in the Department of Economics at Ohio State University. His 
previous affiliations include Stanford University, University of Rochester and University of Florida. Kajal Lahiri is 
Distinguished Professor of Economics, and Health Policy, and Management and Behaviour at the State University of 
New York, Albany where he is also Director of the Econometric Research Institute. Professor Lahiri is an Honorary 
Fellow of the International Institute of Forecasters. 


