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Regression	is	now	introduced	with	a	parallel	treatment	of	prediction	and	causal	inference,	to	expose	students	to	the	different	demands	on	how	data	can	be	collected	(i.e.,	randomized	vs.	Keep	students	engaged	with	a	full	array	of	pedagogical	material,	tools,	and	resources	General	Interest	boxes	provide	students	with	interesting	insight	into	related
topics,	while	also	highlighting	real-world	studies.	Selected	Students	Resources	for	Stock	and	Watson's	Introduction	to	Econometrics,	4th	Edition	(U.S.)	No	Frames	Version	Student	Resources	Site	Navigation	Navigation	for	Student	Resources	For	courses	in	introductory	econometrics.	Instrumental	Variables	Regression	13.	The	4th	Edition	maintains	a
focus	on	currency,	while	building	on	the	philosophy	that	applications	should	drive	the	theory,	not	the	other	way	around.	In	economics,	many	applications	focus	on	the	¢Ã​Â​Âmany-predictor¢Ã​Â​Â	problem,	where	the	number	of	predictors	is	large	relative	to	the	sample	size.	The	Theory	of	Linear	Regression	with	One	Regressor	19.	Chapter	17	extends	the
many-predictor	focus	of	Chapter	14	to	time	series	data.	Using	the	dynamic	factor	model	and	a	131-variable	set	of	US	quarterly	macroeconomic	data,	students	learn	how	to	forecast	future	values	--	an	important	skill	to	have	as	professionals	in	the	field	of	econometrics.	Regression	with	a	Binary	Dependent	Variable	12.	Estimation	of	Dynamic	Causal
Effects	17.	Nonlinear	Regression	Functions	9.	With	very	large	data	sets	increasingly	being	used	in	economics	and	related	fields,	a	new	chapter	dedicated	to	Big	Data	helps	students	learn	about	this	growing	and	exciting	area.	Check	out	the​Ã	Âpreface​Ã	Âfor	a	complete	list	of	features	and	what's	new	in	this	edition.	The	Theory	of	Multiple	Regression
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ordinary	least	squares	method	that	can	help	them	to	have	much	lower	off-sample	prediction	errors.	errors.
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