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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. This work is
intended as a text for master and advanced undergraduate courses.
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