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The aim of this volume is to provide a general overview of the econometrics of panel data, both from a
theoretical and from an applied viewpoint. Since the pioneering papers by Kuh (1959), Mundlak (1961),
Hoch (1962), and Balestra and Nerlove (1966), the pooling of cross section and time series data has become
an increasingly popular way of quantifying economic relationships. Each series provides information lacking
in the other, so a combination of both leads to more accurate and reliable results than would be achievable by
one type of series alone. Over the last 30 years much work has been done: investigation of the properties of
the applied estimators and test statistics, analysis of dynamic models and the effects of eventual
measurement errors, etc. These are just some of the problems addressed by this work. In addition, some
specific diffi culties associated with the use of panel data, such as attrition, heterogeneity, selectivity bias,
pseudo panels etc., have also been explored. The first objective of this book, which takes up Parts I and II, is
to give as complete and up-to-date a presentation of these theoretical developments as possible. Part I is
concerned with classical linear models and their extensions; Part II deals with nonlinear models and related
issues: logit and probit models, latent variable models, incomplete panels and selectivity bias, and point
processes.
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From reader reviews:

Marie Boyd:

Do you considered one of people who can't read satisfying if the sentence chained inside the straightway,
hold on guys this aren't like that. This The Econometrics of Panel Data: Handbook of Theory and
Applications (Advanced Studies in Theoretical and Applied Econometrics) book is readable by means of you
who hate those perfect word style. You will find the data here are arrange for enjoyable studying experience
without leaving even decrease the knowledge that want to offer to you. The writer regarding The
Econometrics of Panel Data: Handbook of Theory and Applications (Advanced Studies in Theoretical and
Applied Econometrics) content conveys the thought easily to understand by lots of people. The printed and
e-book are not different in the content material but it just different in the form of it. So , do you nonetheless
thinking The Econometrics of Panel Data: Handbook of Theory and Applications (Advanced Studies in
Theoretical and Applied Econometrics) is not loveable to be your top listing reading book?

Debbie Jones:

The publication with title The Econometrics of Panel Data: Handbook of Theory and Applications
(Advanced Studies in Theoretical and Applied Econometrics) contains a lot of information that you can
discover it. You can get a lot of help after read this book. This book exist new information the information
that exist in this book represented the condition of the world at this point. That is important to yo7u to learn
how the improvement of the world. That book will bring you in new era of the globalization. You can read
the e-book on your smart phone, so you can read that anywhere you want.

Jorge Wilson:

Do you have something that that suits you such as book? The book lovers usually prefer to pick book like
comic, brief story and the biggest one is novel. Now, why not striving The Econometrics of Panel Data:
Handbook of Theory and Applications (Advanced Studies in Theoretical and Applied Econometrics) that
give your entertainment preference will be satisfied through reading this book. Reading routine all over the
world can be said as the means for people to know world considerably better then how they react when it
comes to the world. It can't be stated constantly that reading behavior only for the geeky person but for all of
you who wants to be success person. So , for all of you who want to start studying as your good habit, you
are able to pick The Econometrics of Panel Data: Handbook of Theory and Applications (Advanced Studies
in Theoretical and Applied Econometrics) become your own starter.

Mary Christensen:

Reading a e-book make you to get more knowledge as a result. You can take knowledge and information
from a book. Book is published or printed or descriptive from each source this filled update of news. With
this modern era like at this point, many ways to get information are available for a person. From media social
similar to newspaper, magazines, science reserve, encyclopedia, reference book, novel and comic. You can



add your knowledge by that book. Do you want to spend your spare time to open your book? Or just seeking
the The Econometrics of Panel Data: Handbook of Theory and Applications (Advanced Studies in
Theoretical and Applied Econometrics) when you needed it?
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