Reading to get you started.

Don’t know much about New Zealand’s past? Try these!

Anderson, Atholl, Judith Binney, Aroha Harris, Tangata Whenua: An Illustrated History of Māori, Wellington, 2014.
Belich James, Making Peoples: A History of the New Zealanders from Polynesian Settlement to the End of the Nineteenth Century, Auckland, 1996.
Belich James, Paradise Reforged: A History of the New Zealanders from the 1880s to the Year 2000, Auckland, 2001.
Byrnes, Giselle, ed., The New Oxford History of New Zealand, South Melbourne, 2009. 
King, Michael, The Penguin History of New Zealand, Auckland, 2003.
Mein-Smith, Philippa, A Concise History of New Zealand, Melbourne, 2005.
Sinclair, Keith, A History of New Zealand, 5th rev edn, Auckland, 2000.
Walker, Ranginui, Ka Whawhai Tonu Matou: Struggle Without End, rev. ed, Auckland, 2004.
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