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Written by one of the world's leading researchers and writers in the field,
Econometric Analysis of Panel Data has become established as the leading
textbook for postgraduate courses in panel data.  This new edition reflects the
rapid developments in the field covering the vast research that has been
conducted on panel data since its initial publication. Featuring the most recent
empirical examples from panel data literature, data sets are also provided as well
as the programs to implement the estimation and testing procedures described in
the book.  These programs will be made available via an accompanying website
which will also contain solutions to end of chapter exercises that will appear in
the book.

The text has 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

From the Back Cover
Praise for Econometric Analysis of Panel Data, 4th Edition

"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 its 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

"Econometric Analysis of Panel Data is a classic in its field, used by researches and graduate students
throughout the world. In this new edition, Professor Baltagi has incorporated extensive new material,
reflecting recent advances in the panel data literature in areas such as dynamic (including non-stationary) and
limited dependent variable panel data models. It is an invaluable read for anyone interested in panel data."
—Professor Gary Koop

"Panel data econometrics is in its ascendancy, combining the power of cross section averaging with all the
subtleties of temporal and spatial dependence. Badi Baltagi provides a remarkable roadmap of this
fascinating interface of econometric method, enticing the novitiate with technical gentleness, the expert with
comprehensive coverage and the practitioner with many empirical applications."
—Professor Peter C.B. Phillips

"This book is the most comprehensive work available on panel data. It is written by one of the leading
contributors to the field, and is notable for its encyclopedic coverage and its clarity of exposition. It is useful
to theorists and to people doing applied work using panel data. It is valuable as a text for a course in panel
data, as a supplementary text for more general courses in econometrics, and as a reference."
—Professor Peter Schmidt

"In this new edition Baltagi covers many of he recent developments in the literature on econometric analysis
of panel data models. it is aimed at graduate students but many of its introductory chapters cold also be
helpful to advanced undergraduates and applied researchers across many disciplines including economics,
finance, sociology, and politics. Baltagi has a gift of explaining difficult concepts and ideas in a simple
language, accessible to researchers and students alike. It is a timely and welcome addition to a growing
literature."
—Professor M. Hashem Pesaran

Supplementary materials are available on the accompanying
website:www.wileyeurope.com/college/baltagi

About the Author
Badi H. Baltagi is Professor of Econometrics at Texas A&M University, USA

Users Review

From reader reviews:



Steven Slaughter:

Reading a book tends to be new life style within this era globalization. With reading you can get a lot of
information that may give you benefit in your life. Together with book everyone in this world could share
their idea. Publications can also inspire a lot of people. A great deal of author can inspire all their reader with
their story or even their experience. Not only situation that share in the textbooks. But also they write about
the knowledge about something that you need illustration. How to get the good score toefl, or how to teach
your young ones, there are many kinds of book which exist now. The authors nowadays always try to
improve their ability in writing, they also doing some analysis before they write to their book. One of them is
this Econometric Analysis of Panel Data.

Thomas Major:

Do you have something that that suits you such as book? The reserve lovers usually prefer to opt for book
like comic, short story and the biggest some may be novel. Now, why not trying Econometric Analysis of
Panel Data that give your enjoyment preference will be satisfied by reading this book. Reading practice all
over the world can be said as the way for people to know world far better then how they react towards the
world. It can't be claimed constantly that reading routine only for the geeky person but for all of you who
wants to be success person. So , for every you who want to start reading as your good habit, you could pick
Econometric Analysis of Panel Data become your current starter.

Patricia Carter:

Reading a book to get new life style in this calendar year; every people loves to learn a book. When you
learn a book you can get a large amount of benefit. When you read books, you can improve your knowledge,
mainly because book has a lot of information upon it. The information that you will get depend on what sorts
of book that you have read. If you want to get information about your study, you can read education books,
but if you want to entertain yourself you are able to a fiction books, this kind of us novel, comics, and also
soon. The Econometric Analysis of Panel Data provide you with a new experience in reading a book.

Anthony Wilson:

This Econometric Analysis of Panel Data is brand-new way for you who has intense curiosity to look for
some information because it relief your hunger info. Getting deeper you into it getting knowledge more you
know or perhaps you who still having small amount of digest in reading this Econometric Analysis of Panel
Data can be the light food for yourself because the information inside that book is easy to get by simply
anyone. These books create itself in the form and that is reachable by anyone, sure I mean in the e-book
application form. People who think that in reserve form make them feel sleepy even dizzy this guide is the
answer. So there is no in reading a book especially this one. You can find what you are looking for. It should
be here for anyone. So , don't miss the idea! Just read this e-book variety for your better life in addition to
knowledge.
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