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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:

John Richey:

Reading can called mind hangout, why? Because when you are reading a book specially book entitled
Econometric Analysis of Cross Section and Panel Data the mind will drift away trough every dimension,
wandering in every aspect that maybe not known for but surely might be your mind friends. Imaging each
and every word written in a guide then become one form conclusion and explanation in which maybe you
never get previous to. The Econometric Analysis of Cross Section and Panel Data giving you an additional
experience more than blown away the mind but also giving you useful details for your better life in this
particular era. So now let us teach you the relaxing pattern is your body and mind is going to be pleased
when you are finished reading through it, like winning a game. Do you want to try this extraordinary
spending spare time activity?

Charlotte Lee:

Would you one of the book lovers? If so, do you ever feeling doubt if you find yourself in the book store?
Make an effort to pick one book that you never know the inside because don't ascertain book by its protect
may doesn't work here is difficult job because you are afraid that the inside maybe not because fantastic as in
the outside appear likes. Maybe you answer can be Econometric Analysis of Cross Section and Panel Data
why because the great cover that make you consider with regards to the content will not disappoint anyone.
The inside or content is definitely fantastic as the outside or maybe cover. Your reading sixth sense will
directly assist you to pick up this book.

Gerald Velasco:

Don't be worry for anyone who is afraid that this book will filled the space in your house, you might have it
in e-book means, more simple and reachable. This specific Econometric Analysis of Cross Section and Panel
Data can give you a lot of friends because by you taking a look at this one book you have thing that they
don't and make anyone more like an interesting person. This particular book can be one of a step for you to
get success. This guide offer you information that perhaps your friend doesn't understand, by knowing more
than some other make you to be great individuals. So , why hesitate? Let me have Econometric Analysis of
Cross Section and Panel Data.

Barry Altman:

What is your hobby? Have you heard this question when you got scholars? We believe that that question was
given by teacher to the students. Many kinds of hobby, Everybody has different hobby. And also you know
that little person like reading or as studying become their hobby. You need to understand that reading is very
important and book as to be the thing. Book is important thing to provide you knowledge, except your own
personal teacher or lecturer. You discover good news or update with regards to something by book. A
substantial number of sorts of books that can you take to be your object. One of them is niagra Econometric
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