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Panel data is a data type increasingly used in research in economics, social
sciences, and medicine. Its primary characteristic is that the data variation goes
jointly over space (across individuals, firms, countries, etc.) and time (over years,
months, etc.). Panel data allow examination of problems that cannot be handled
by cross-section data or time-series data. Panel data analysis is a core field in
modern econometrics and multivariate statistics, and studies based on such data
occupy a growing part of the field in many other disciplines.

The book is intended as a text for master and advanced undergraduate courses. It
may also be useful for PhD-students writing theses in empirical and applied
economics and readers conducting empirical work on their own. The book
attempts to take the reader gradually from simple models and methods in scalar
(simple vector) notation to more complex models in matrix notation. A
distinctive feature is that more attention is given to unbalanced panel data, the
measurement error problem, random coefficient approaches, the interface
between panel data and aggregation, and the interface between unbalanced panels
and truncated and censored data sets. The 12 chapters are intended to be largely
self-contained, although there is also natural progression.

Most of the chapters contain commented examples based on genuine data, mainly
taken from panel data applications to economics. Although the book, inter alia,
through its use of examples, is aimed primarily at students of economics and
econometrics, it may also be useful for readers in social sciences, psychology,
and medicine, provided they have a sufficient background in statistics, notably
basic regression analysis and elementary linear algebra.
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Panel data is a data type increasingly used in research in economics, social sciences, and medicine. Its
primary characteristic is that the data variation goes jointly over space (across individuals, firms, countries,
etc.) and time (over years, months, etc.). Panel data allow examination of problems that cannot be handled by
cross-section data or time-series data. Panel data analysis is a core field in modern econometrics and
multivariate statistics, and studies based on such data occupy a growing part of the field in many other
disciplines.

The book is intended as a text for master and advanced undergraduate courses. It may also be useful for
PhD-students writing theses in empirical and applied economics and readers conducting empirical work on
their own. The book attempts to take the reader gradually from simple models and methods in scalar (simple
vector) notation to more complex models in matrix notation. A distinctive feature is that more attention is
given to unbalanced panel data, the measurement error problem, random coefficient approaches, the interface
between panel data and aggregation, and the interface between unbalanced panels and truncated and
censored data sets. The 12 chapters are intended to be largely self-contained, although there is also natural
progression.

Most of the chapters contain commented examples based on genuine data, mainly taken from panel data
applications to economics. Although the book, inter alia, through its use of examples, is aimed primarily at
students of economics and econometrics, it may also be useful for readers in social sciences, psychology, and
medicine, provided they have a sufficient background in statistics, notably basic regression analysis and
elementary linear algebra.
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Editorial Review

About the Author

Erik Biørn is Professor Emeritus at the University of Oslo. From 1986 to 2014 he taught econometrics at all
levels at this university. Previously he was a researcher at Statistics Norway. His publications include several
articles on empirical and theoretical topics in panel data analysis, and the book Taxation, Technology, and
the User Cost of Capital (1989, Elsevier).

Users Review

From reader reviews:

John Townsend:

Have you spare time to get a day? What do you do when you have more or little spare time? Yep, you can
choose the suitable activity for spend your time. Any person spent all their spare time to take a move,
shopping, or went to the actual Mall. How about open as well as read a book entitled Econometrics of Panel
Data: Methods and Applications? Maybe it is to get best activity for you. You already know beside you can
spend your time with your favorite's book, you can smarter than before. Do you agree with it is opinion or
you have additional opinion?

Michael Naylor:

The knowledge that you get from Econometrics of Panel Data: Methods and Applications may be the more
deep you looking the information that hide in the words the more you get serious about reading it. It does not
mean that this book is hard to understand but Econometrics of Panel Data: Methods and Applications giving
you joy feeling of reading. The article writer conveys their point in certain way that can be understood
simply by anyone who read this because the author of this guide is well-known enough. This specific book
also makes your personal vocabulary increase well. Therefore it is easy to understand then can go together
with you, both in printed or e-book style are available. We propose you for having that Econometrics of
Panel Data: Methods and Applications instantly.

William Perrotta:

Reading a book being new life style in this year; every people loves to study a book. When you learn a book
you can get a lot of benefit. When you read books, you can improve your knowledge, mainly because book
has a lot of information in it. The information that you will get depend on what kinds of book that you have
read. In order to get information about your study, you can read education books, but if you act like you want
to entertain yourself look for a fiction books, this kind of us novel, comics, along with soon. The
Econometrics of Panel Data: Methods and Applications provide you with new experience in examining a
book.



Harry Baxter:

Is it anyone who having spare time then spend it whole day by simply watching television programs or just
lying down on the bed? Do you need something totally new? This Econometrics of Panel Data: Methods and
Applications can be the answer, oh how comes? It's a book you know. You are thus out of date, spending
your time by reading in this completely new era is common not a nerd activity. So what these ebooks have
than the others?
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