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Preface 

This book has grown out of lecture notes for graduate econometric courses 
that I taught during 1989-1995. Although I've tried to include most of 
the important topics for the book title, it seems inevitable that this book 
reflects my own interests. In covering chosen topics, I tried to give credit 
to whomever it is due, but I may have missed on a number of occasions; 
my sincere apologies go to them. 

I am thankful to the following people for comments on various parts 
of this book: Hyung-Taik Ahn, Don Andrews, Marcel Das, Mark Kennet, 
Choon-geol Moon, Dylan Supina, and Mark Wilhelm. I am especially grate­
ful to Bertrand Melenberg and Peter Robinson for reading the entire book 
and making suggestions that led to a substantial improvement of the book. 
It goes without saying that I am solely responsible for any errors in this 
book. Finally, I am grateful to Arie Kapteyn, Arthur Van Soest, and my 
other colleagues at the Center for Economic Research and the Department 
of Econometrics at Tilburg University for the ideal environment where I 
could complete this book in comfort. 
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