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This new edition of this established textbook reflects the rapid developments in
the field covering the vast research that has been conducted on panel data since
its initial publication. The book is packed with the most recent empirical
examples from panel data literature, for example, a simultaneous equation on
Crime will be added to chapter 7, which will be illustrated with STATA. Data
sets will be provided as well as the programs to implement the estimation and
testing procedures described in the book on the web site. Additional exercises
will be added to each chapter and their solutions will be provided on the web site.
The text has also been fully updated with new material on dynamic panel data
models and recent results on non-linear panel models and in particular work on
limited dependent variables panel data models.
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Editorial Review

Review
"This is a definitive book written by one of the architects of modern panel data econometrics. It provides
both a practical introduction to the subject matter, as well as a thorough discussion of the underlying
statistical principles without taxing the reader too greatly. Since it's first publication in 1995, it has quickly
become a standard accompanying text in advanced econometrics courses around the world, and a major
reference for researchers doing empirical work with longitudinal data."
—Professor Kajal Lahiri, State University of New York, Albany, USA.

From the Back Cover
Econometric Analysis of Panel Data has become established as one of the leading textbooks for students of
panel data.

The significantly revised and updated third edition from one of the leading researchers and writers in this
field builds upon the success of previous editions, and includes the most recent empirical examples from
panel data literature.

Updated topics include dynamic panels, nonstationary panels, limited dependent variable models,
heteroskedastic panels, heterogeneous panels and spatial panels.

Other notable features of this third edition:

The chapter on nonstationary panels has been completely rewritten and updated to include the recent unit●

root panel tests with cross-section dependence, and an empirical application is given on purchasing power
parity, which is illustrated using Eviews.
An empirical example on nursing labor supply has been added, illustrating limited dependent variables●

methods with panel data.
Additional exercises have been added to each chapter and their solutions will be provided on the website.●

TSP, EViews and Stata output examples are given throughout the book.
A simultaneous equation on crime has been added and is illustrated with Stata.●

Material on heteroske4dasticity in panels is completely revised and updated with recent estimation and●

testing results.

About the Author
Badi H. Baltagi is distinguished Professor of Economics and Senior Research Asssociate at the Center for
Policy Research at Syracuse University. He was previously at TexasA&M University and the University of
Houston. He is the author of Econometric Analysis of Panel Data and Econometrics and editor of A
Companion to Theoretical Econometrics; Recent Developments in the Econometrics of Panel Data, Volumes
I and II; Nonstationary Panels, Panel Cointegration, and Dynamic Panels; and author or co-author of over
100 publications, all in leading economics and statistics journals. Professor Baltagi is co-editor of Empirical
Economics, and associate editor of Journal of Econometrics and Econometric Reviews. He is the replication
editor of the Journal of Applied Econometrics and the series editor for Contributions to Economic Analysis.
He is a fellow of the Journal of Econometrics and a recipient of the Plura Scripsit Award from Econometric
Theory.



Users Review

From reader reviews:

Phyllis Baudoin:

The book Econometric Analysis of Panel Data can give more knowledge and information about everything
you want. So why must we leave the good thing like a book Econometric Analysis of Panel Data? Wide
variety you have a different opinion about guide. But one aim which book can give many data for us. It is
absolutely suitable. Right now, try to closer with your book. Knowledge or details that you take for that, you
are able to give for each other; you can share all of these. Book Econometric Analysis of Panel Data has
simple shape however you know: it has great and massive function for you. You can appearance the
enormous world by available and read a publication. So it is very wonderful.

Nathan Osborne:

Reading can called mind hangout, why? Because when you are reading a book specifically book entitled
Econometric Analysis of Panel Data your brain will drift away trough every dimension, wandering in each
and every aspect that maybe unfamiliar for but surely will become your mind friends. Imaging every word
written in a reserve then become one contact form conclusion and explanation in which maybe you never get
before. The Econometric Analysis of Panel Data giving you a different experience more than blown away
your thoughts but also giving you useful facts for your better life on this era. So now let us present to you the
relaxing pattern at this point is your body and mind are going to be pleased when you are finished reading it,
like winning a casino game. Do you want to try this extraordinary investing spare time activity?

David Conover:

You could spend your free time to see this book this publication. This Econometric Analysis of Panel Data is
simple to deliver you can read it in the recreation area, in the beach, train along with soon. If you did not
have much space to bring the actual printed book, you can buy often the e-book. It is make you easier to read
it. You can save the particular book in your smart phone. Consequently there are a lot of benefits that you
will get when you buy this book.

Jeffrey Blough:

Many people spending their time frame by playing outside having friends, fun activity using family or just
watching TV all day long. You can have new activity to enjoy your whole day by examining a book. Ugh, do
you consider reading a book will surely hard because you have to take the book everywhere? It okay you can
have the e-book, getting everywhere you want in your Smart phone. Like Econometric Analysis of Panel
Data which is finding the e-book version. So , try out this book? Let's notice.
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