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Oxford University Press, United Kingdom, 2004. Paperback. Condition: New. Language: English .
Brand New Book. This book, by one of the world s leading experts on dynamic panel data, presents
a modern review of some of the main topics in panel data econometrics. The author concentrates
on linear models, and emphasizes the roles of heterogeneity and dynamics in panel data modelling.
The book combines methods and applications, so will appeal to both the academic and practitioner
markets. The book is divided in four parts. Part I concerns static models, and deals with the problem
of unobserved heterogeneity and how the availability of panel data helps to solve it, error
component models, and error in variables in panel data. Part II looks at time series models with
error components. Its chapters deal with the problem of distinguishing between unobserved
heterogeneity and individual dynamics in short panels, modelling strategies of time effects, moving
average models, inference from covariance structures, the specification and estimation of
autoregressive models with heterogeneous intercepts, and the impact of assumptions about initial
conditions and heteroskedacity on estimation. Part III examines dynamics and predeterminedness.
Its two chapters consider alternative approaches to estimation from small and large T perspectives,
looking...
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Basically no terms to clarify. It can be writter in basic terms instead of di icult to understand. I am easily could get a enjoyment of reading through a
composed publication.
-- Dr . Ha z el Ziem a nn IV-- Dr . Ha z el Ziem a nn IV

It in a single of my personal favorite pdf. It really is writter in basic words instead of hard to understand. Your daily life period will be transform as soon as
you complete looking over this pdf.
-- V ena  Sa uer  DDS-- V ena  Sa uer  DDS
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