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"A very nice resource for those wanting to use R in their introductory econometrics courses." (Jeffrey M.
Wooldridge)

"Using R for Introductory Econometrics is a fabulous modern resource. I know I'm going to be using it with
my students, and I recommend it to anyone who wants to learn about econometrics and R at the same time."
(David E. Giles in his blog "Econometrics Beat")

This book introduces the popular, powerful and free programming language and software package R with a
focus on the implementation of standard tools and methods used in econometrics. Unlike other books on
similar topics, it does not attempt to provide a self-contained discussion of econometric models and methods.
Instead, it builds on the excellent and popular textbook “Introductory Econometrics” by Jeffrey M.
Wooldridge. It is compatible in terms of topics, organization, terminology and notation, and is designed for a
seamless transition from theory to practice. Topics include:

A gentle introduction to R●

Simple and multiple regression in matrix form and using black box routines●

Inference in small samples and asymptotics●

Monte Carlo simulations●

Heteroscedasticity●

Time series regression●

Pooled cross-sections and panel data●

Instrumental variables and two-stage least squares●

Simultaneous equation models●

Limited dependent variables: binary, count data, censoring, truncation, and sample selection●

Formatted reports and research papers combining R with R Markdown or LaTeX●

The chapters have the same names and cover the same material as the respective chapters in Wooldridge’s
textbook. Assuming the reader is familiar with the concepts discussed there, this book explains and
demonstrates how to implement everything in R and replicates many textbook examples. We also open some
black boxes of the built-in functions for estimation and inference by directly applying the formulas known
from the textbook to reproduce the results. Some supplementary analyses such as Monte Carlo simulations
provide additional intuition and insights.

The book is designed mainly for students of introductory econometrics who ideally use Wooldridge’s
“Introductory Econometrics” as their main textbook. It can also be useful for readers who are familiar with
econometrics and possibly other software packages, such as Stata. For them, it offers an introduction to R
and can be used to look up the implementation of standard econometric methods.

All computer code used in this book can be downloaded to make it easier to replicate the results and tinker
with the specifications.
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From reader reviews:

Jesus Loveless:

Within other case, little people like to read book Using R for Introductory Econometrics. You can choose the
best book if you'd prefer reading a book. Provided that we know about how is important any book Using R
for Introductory Econometrics. You can add know-how and of course you can around the world by just a
book. Absolutely right, mainly because from book you can realize everything! From your country until
eventually foreign or abroad you can be known. About simple factor until wonderful thing you may know
that. In this era, we can open a book or perhaps searching by internet device. It is called e-book. You need to
use it when you feel uninterested to go to the library. Let's learn.

James Murray:

Reading can called head hangout, why? Because if you are reading a book specially book entitled Using R
for Introductory Econometrics your head will drift away trough every dimension, wandering in every single
aspect that maybe not known for but surely might be your mind friends. Imaging every single word written
in a e-book then become one application form conclusion and explanation that maybe you never get previous
to. The Using R for Introductory Econometrics giving you an additional experience more than blown away
your thoughts but also giving you useful data for your better life within this era. So now let us present to you
the relaxing pattern at this point is your body and mind will likely be pleased when you are finished looking
at it, like winning an activity. Do you want to try this extraordinary paying spare time activity?

Frank Arnett:

In this era which is the greater man or who has ability to do something more are more important than other.
Do you want to become one among it? It is just simple method to have that. What you need to do is just
spending your time very little but quite enough to get a look at some books. On the list of books in the top
list in your reading list is actually Using R for Introductory Econometrics. This book and that is qualified as
The Hungry Slopes can get you closer in becoming precious person. By looking right up and review this
book you can get many advantages.

Samantha Green:

You may get this Using R for Introductory Econometrics by check out the bookstore or Mall. Simply
viewing or reviewing it can to be your solve issue if you get difficulties for your knowledge. Kinds of this
book are various. Not only by means of written or printed but also can you enjoy this book by means of e-
book. In the modern era similar to now, you just looking by your local mobile phone and searching what
their problem. Right now, choose your ways to get more information about your publication. It is most
important to arrange you to ultimately make your knowledge are still change. Let's try to choose appropriate
ways for you.
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