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"This is a definitive book written by one of the architects of modern panel data econometrics. It
provides both a practica introduction to the subject matter, as well as a thorough discussion of
the underlying satistical principles without taxing the reader too greatly. Since it's first
publication in 1995, it has quickly become a standard accompanying text in advanced
econometrics courses around the world, and a major reference for researchers doing empirical
work with longitudinal data."

_Professor Kgjal Lahiri, State University of New Y ork, Albany, USA.
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