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The second edition of this acclaimed graduate text provides a unified treatment of two methods used in
contemporary econometric research, cross section and data panel methods. By focusing on assumptions that
can be given behavioral content, the book maintains an appropriate level of rigor while emphasizing intuitive
thinking. The analysis covers both linear and nonlinear models, including models with dynamics and/or
individual heterogeneity. In addition to general estimation frameworks (particular methods of moments and
maximum likelihood), specific linear and nonlinear methods are covered in detail, including probit and logit
models and their multivariate, Tobit models, models for count data, censored and missing data schemes,
causal (or treatment) effects, and duration analysis.

Econometric Analysis of Cross Section and Panel Data was the first graduate econometrics text to focus on
microeconomic data structures, allowing assumptions to be separated into population and sampling
assumptions. This second edition has been substantially updated and revised. Improvements include a
broader class of models for missing data problems; more detailed treatment of cluster problems, an important
topic for empirical researchers; expanded discussion of "generalized instrumental variables" (GIV)
estimation; new coverage (based on the author's own recent research) of inverse probability weighting; a
more complete framework for estimating treatment effects with panel data, and a firmly established link
between econometric approaches to nonlinear panel data and the "generalized estimating equation" literature
popular in statistics and other fields. New attention is given to explaining when particular econometric
methods can be applied; the goal is not only to tell readers what does work, but why certain "obvious"
procedures do not. The numerous included exercises, both theoretical and computer-based, allow the reader
to extend methods covered in the text and discover new insights.
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From reader reviews:

Javier Link:

The book Econometric Analysis of Cross Section and Panel Data has a lot details on it. So when you read
this book you can get a lot of profit. The book was authored by the very famous author. The author makes
some research ahead of write this book. This kind of book very easy to read you may get the point easily
after scanning this book.

George Pinard:

Econometric Analysis of Cross Section and Panel Data can be one of your basic books that are good idea.
Most of us recommend that straight away because this reserve has good vocabulary that may increase your
knowledge in vocab, easy to understand, bit entertaining but delivering the information. The copy writer
giving his/her effort to put every word into delight arrangement in writing Econometric Analysis of Cross
Section and Panel Data however doesn't forget the main place, giving the reader the hottest and based
confirm resource details that maybe you can be one of it. This great information may drawn you into new
stage of crucial considering.

Blake Darden:

Is it anyone who having spare time and then spend it whole day simply by watching television programs or
just lying down on the bed? Do you need something new? This Econometric Analysis of Cross Section and
Panel Data can be the respond to, oh how comes? A book you know. You are so out of date, spending your
free time by reading in this brand-new era is common not a nerd activity. So what these books have than the
others?

Brandy Anderson:

Publication is one of source of expertise. We can add our know-how from it. Not only for students but in
addition native or citizen need book to know the revise information of year to be able to year. As we know
those guides have many advantages. Beside most of us add our knowledge, also can bring us to around the
world. With the book Econometric Analysis of Cross Section and Panel Data we can have more advantage.
Don't that you be creative people? For being creative person must love to read a book. Only choose the best
book that ideal with your aim. Don't be doubt to change your life with this book Econometric Analysis of
Cross Section and Panel Data. You can more pleasing than now.
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