
University of Illinois Department of Economics
Spring 2001 Econ 476 Roger Koenker

Some Bibliography

Inevitably, one of the �rst questions raised by students in Econ 476 is, \Can you suggest some
other references which might be helpful for background reading?" I am usually reluctant to do this
because there is, inevitably, some question about guessing an appropriate level for the supplementary
material. To circumvent this problem I have tried to assemble some references which span a reasonably
wide range of levels. The references are subdivided into the two traditional categories: Probability
and Statistics. Within these categories they are listed in order of approximate di�culty.

A useful overview of some of this material is contained in four books written explicitly by and for
econometricians again listed in order of di�culty.
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