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Joshua D. Angrist, Jouml;rn-Steffen Pischke : Mostly Harmless Econometrics: An Empiricist's Companion 
before purchasing it in order to gage whether or not it would be worth my time, and all praised Mostly Harmless 
Econometrics: An Empiricist's Companion: 

0 of 0 people found the following review helpful. This is the Book for You.By Peter RenzJoshua Angrist is The Man 
when it comes to using instrumental variables to figure out what is going on in matters of medical or educational 
research where randomized controls can't be used for ethical or practical reasons. This is The Book to go to. Why only 
four stars? I am out of the business now and was looking for a lighter read. If you are serious about this subject, this is 
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the book for you.0 of 0 people found the following review helpful. An Essential BookBy Jon MurphyExcellent 
companion book for those doing regression analysis. Understanding regression and its pros and cons are vital, and this 
book teaches that well. Very technical, but well-written. I use it for my PhD Econometrics class. It won't replace a 
course in regression or econometrics, but it's an excellent refresher or a good way to parallel the material if you're 
getting into the weeds of regression analysis.0 of 0 people found the following review helpful. Five StarsBy 
Customernice book!

The core methods in today's econometric toolkit are linear regression for statistical control, instrumental variables 
methods for the analysis of natural experiments, and differences-in-differences methods that exploit policy changes. In 
the modern experimentalist paradigm, these techniques address clear causal questions such as: Do smaller classes 
increase learning? Should wife batterers be arrested? How much does education raise wages? Mostly Harmless 
Econometrics shows how the basic tools of applied econometrics allow the data to speak. In addition to econometric 
essentials, Mostly Harmless Econometrics covers important new extensions--regression-discontinuity designs and 
quantile regression--as well as how to get standard errors right. Joshua Angrist and Jouml;rn-Steffen Pischke explain 
why fancier econometric techniques are typically unnecessary and even dangerous. The applied econometric methods 
emphasized in this book are easy to use and relevant for many areas of contemporary social science. An irreverent 
review of econometric essentials A focus on tools that applied researchers use most Chapters on regression-
discontinuity designs, quantile regression, and standard errors Many empirical examples A clear and concise resource 
with wide applications 


