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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:

Richard McCain:

Book is to be different for every grade. Book for children till adult are different content. As we know that
book is very important for people. The book The Econometrics of Panel Data: Handbook of Theory and
Applications (Advanced Studies in Theoretical and Applied Econometrics) ended up being making you to
know about other know-how and of course you can take more information. It doesn't matter what advantages
for you. The reserve The Econometrics of Panel Data: Handbook of Theory and Applications (Advanced
Studies in Theoretical and Applied Econometrics) is not only giving you a lot more new information but also
being your friend when you sense bored. You can spend your spend time to read your publication. Try to
make relationship with all the book The Econometrics of Panel Data: Handbook of Theory and Applications
(Advanced Studies in Theoretical and Applied Econometrics). You never feel lose out for everything in case
you read some books.

Eddie Horton:

Here thing why that The Econometrics of Panel Data: Handbook of Theory and Applications (Advanced
Studies in Theoretical and Applied Econometrics) are different and trustworthy to be yours. First of all
reading a book is good but it really depends in the content from it which is the content is as scrumptious as
food or not. The Econometrics of Panel Data: Handbook of Theory and Applications (Advanced Studies in
Theoretical and Applied Econometrics) giving you information deeper as different ways, you can find any
publication out there but there is no guide that similar with The Econometrics of Panel Data: Handbook of
Theory and Applications (Advanced Studies in Theoretical and Applied Econometrics). It gives you thrill
studying journey, its open up your own personal eyes about the thing which happened in the world which is
might be can be happened around you. You can bring everywhere like in park, café, or even in your method
home by train. If you are having difficulties in bringing the printed book maybe the form of The
Econometrics of Panel Data: Handbook of Theory and Applications (Advanced Studies in Theoretical and
Applied Econometrics) in e-book can be your choice.

Jerry Sonnier:

Information is provisions for those to get better life, information today can get by anyone from everywhere.
The information can be a knowledge or any news even restricted. What people must be consider while those
information which is from the former life are challenging be find than now's taking seriously which one is
appropriate to believe or which one the particular resource are convinced. If you receive the unstable
resource then you have it as your main information there will be huge disadvantage for you. All of those
possibilities will not happen in you if you take The Econometrics of Panel Data: Handbook of Theory and
Applications (Advanced Studies in Theoretical and Applied Econometrics) as the daily resource information.



Donna Canales:

Reading a publication make you to get more knowledge as a result. You can take knowledge and information
originating from a book. Book is composed or printed or highlighted from each source that filled update of
news. In this particular modern era like now, 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 understanding by that book. Isn't it time to spend your spare time to spread out
your book? Or just in search of 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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