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Cheng Hsiao : Analysis of Panel Data (Econometric Society M onographs) before purchasing it in order to gage
whether or not it would be worth my time, and all praised Analysis of Panel Data (Econometric Society Monographs):

1 of 2 people found the following review helpful. Excellent Book!By Jui-Chung Y angBest econometric textbook ever.
Everyone knowsiit is the first choice when you want to learn anything about the panel data. Something really
impresses meisthat it also provides good and intuitive descriptions about cross-section / time series issues so readers
can quickly understand the differences. | especially love the part about the treatment effects. The sections about ATE
and the RD design are very nice. | have read many econometric books and it is definitely the best.0 of 1 people found


http://f3db.com/pub/links.php?id=B01B1G7X2O

the following review helpful. Wonderful!By Kevin S. GrayWonderful! The best on thistopic I've seen.1 of 2 people
found the following review helpful. Five StarsBy buyerExcellent update from 2nd edition!

This book provides a comprehensive, coherent, and intuitive review of panel data methodologies that are useful for
empirical analysis. Substantially revised from the second edition, it includes two new chapters on modeling cross-
sectionally dependent data and dynamic systems of equations. Some of the more complicated concepts have been
further streamlined. Other new material includes correlated random coefficient models, pseudo-panels, duration and
count data models, quantile analysis, and alternative approaches for controlling the impact of unobserved
heterogeneity in nonlinear panel data models.

of previous edition: "Researchers will find that the insights that they gain from working through the book's tougher
sections are well worth the effort. The book remains an indispensable and comprehensive reference for panel
estimation methods." David C. Ribar, International Journal of ForecastingAbout the AuthorCheng Hsiao is Professor
of Economics at the University of Southern California. He has worked mainly in integrating economic theory with
economic analysis. Professor Hsiao has made extensive contributions in methodology and empirical analysisin the
areas of panel data, time series, cross-sectional data, structural modeling, and measurement errors, among other fields.
He isthe author of the first two editions of Analysis of Panel Data and has been a co-editor of the Journal of
Econometrics since 1991. He received his PhD in Economics from Stanford University.



