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This book presents the econometric foundations and applications of multi-dimensional panels, including modern methods
of big data analysis. The last two decades or so, the use of panel data has become a standard in many areas of
economic analysis. The available models formulations became more complex, the estimation and hypothesis testing
methods more sophisticated. The interaction between economics and econometrics resulted in a huge publication output,
deepening and widening immensely our knowledge and understanding in both. The traditional panel data, by nature, are
two-dimensional. Lately, however, as part of the big data revolution, there has been a rapid emergence of three, four and
even higher dimensional panel data sets. These have started to be used to study the flow of goods, capital, and services,
but also some other economic phenomena that can be better understood in higher dimensions. Oddly, applications
rushed ahead of theory in this field. This book is aimed at filling this widening gap. The first theoretical part of the volume
is providing the econometric foundations to deal with these new high-dimensional panel data sets. It not only synthesizes
our current knowledge, but mostly, presents new research results. The second empirical part of the book provides insight
into the most relevant applications in this area. These chapters are a mixture of surveys and new results, always focusing
on the econometric problems and feasible solutions.
The Handbook is written for academics, researchers, practitioners and advanced graduate students. It has been
designed to be read by those new or starting out in the field of spatial analysis as well as by those who are already
familiar with the field. The chapters have been written in such a way that readers who are new to the field will gain
important overview and insight. At the same time, those readers who are already practitioners in the field will gain
through the advanced and/or updated tools and new materials and state-of-the-art developments included. This volume
provides an accounting of the diversity of current and emergent approaches, not available elsewhere despite the many
excellent journals and te- books that exist. Most of the chapters are original, some few are reprints from the Journal of
Geographical Systems, Geographical Analysis, The Review of Regional Studies and Letters of Spatial and Resource
Sciences. We let our contributors - velop, from their particular perspective and insights, their own strategies for m- ping
the part of terrain for which they were responsible. As the chapters were submitted, we became the first consumers of the
project we had initiated. We gained from depth, breadth and distinctiveness of our contributors’ insights and, in
particular, the presence of links between them.
This book presents the econometric analysis of single-equation and simultaneous-equation models in which the jointly
dependent variables can be continuous, categorical, or truncated. Despite the traditional emphasis on continuous
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variables in econometrics, many of the economic variables encountered in practice are categorical (those for which a
suitable category can be found but where no actual measurement exists) or truncated (those that can be observed only in
certain ranges). Such variables are involved, for example, in models of occupational choice, choice of tenure in housing,
and choice of type of schooling. Models with regulated prices and rationing, and models for program evaluation, also
represent areas of application for the techniques presented by the author.
Monetary integration is a hot topic since the success of the euro. This book looks at the future prospects for the eurozone
and at the potential for similar schemes in other parts of the world.
The Handbook is a definitive reference source and teaching aid for econometricians. It examines models, estimation
theory, data analysis and field applications in econometrics. Comprehensive surveys, written by experts, discuss recent
developments at a level suitable for professional use by economists, econometricians, statisticians, and in advanced
graduate econometrics courses. For more information on the Handbooks in Economics series, please see our home
page on http://www.elsevier.nl/locate/hes.
Complete proceedings of the 14th European Conference on Research Methodology for Business and Management
Studies Valletta, Malta Published by Academic Conferences and Publishing International
As conceived by the founders of the Econometric Society, econometrics is a field that uses economic theory and statistical methods to
address empirical problems in economics. It is a tool for empirical discovery and policy analysis. The chapters in this volume embody this
vision and either implement it directly or provide the tools for doing so. This vision is not shared by those who view econometrics as a branch
of statistics rather than as a distinct field of knowledge that designs methods of inference from data based on models of human choice
behavior and social interactions. All of the essays in this volume and its companion volume 6B offer guidance to the practitioner on how to
apply the methods they discuss to interpret economic data. The authors of the chapters are all leading scholars in the fields they survey and
extend. *Part of the renowned Handbooks in Economics Series *Updates and expands the exisiting Handbook of Econometrics volumes *An
invaluable reference written by some of the world's leading econometricians.
This contributed volume applies spatial and space-time econometric methods to spatial interaction modeling. The first part of the book
addresses general cutting-edge methodological questions in spatial econometric interaction modeling, which concern aspects such as
coefficient interpretation, constrained estimation, and scale effects. The second part deals with technical solutions to particular estimation
issues, such as intraregional flows, Bayesian PPML and VAR estimation. The final part presents a number of empirical applications, ranging
from interregional tourism competition and domestic trade to space-time migration modeling and residential relocation.
Economic agents interact in structural relationships through time and space. This work starts from the empirical observation that all three
dimensions, namely time, space, and structural functional forms, are important for an integrative framework of modern empirical analysis in
regional science. The work thus aims at combining up-to-date econometric tools from the fields of spatial econometrics, panel time-series
analysis and structural simultaneous equation modelling to analysis the different research questions at hand. Most of the topics dealt within
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this work start from a concrete empirical problem, while problem solving also aims at generating some new knowledge in a methodological
way, e.g. by the complementary use of Monte Carlo simulation studies to compare the empirical performance of different estimators for
specific data samples. Following a first introductory chapter, the work is structured in three parts addressing major issues in building up a
stylized regional economic model such as interregional migration, factor and final demand estimation. All empirical applications use German
regional data.
The book provides conceptual and empirical insights into the complex relationship between knowledge flows and regional growth in the EU.
The author critically scrutinizes and enhances the RIS (Regional Innovation System) approach, discussing innovation as a technological,
institutional and evolutionary process. Moreover, she advances the ongoing discourse on the role of space and technological proximity in the
process of innovation and technological externalities. The book closes with an investigation of the role of technological change and
knowledge spillovers in the dynamic growth and “catching-up” of EU regions. ?
This book is a printed edition of the Special Issue "Econometrics and Income Inequality" that was published in Econometrics
Discusses some of the latest developments in political methodology

Modern labor economics has continued to grow and develop since the first volumes of this Handbook were published.
The subject matter of labor economics continues to have at its core an attempt to systematically find empirical analyses
that are consistent with a systematic and parsimonious theoretical understanding of the diverse phenomenon that make
up the labor market. As before, many of these analyses are provocative and controversial because they are so directly
relevant to both public policy and private decision making. In many ways the modern development in the field of labor
economics continues to set the standards for the best work in applied economics. This volume of the Handbook has a
notable representation of authors - and topics of importance - from throughout the world.
This book gives a comprehensive description of macroeconometric modeling and its development over time. The first
part depicts the history of macroeconometric model building, starting with Jan Tinbergen's and Lawrence R. Klein's
contributions. It is unique in summarizing the development and specific structure of macroeconometric models built in
North America, Europe, and various other parts of the world. The work thus offers an extensive source for researchers in
the field. The second part of the book covers the systematic characteristics of macroeconometric models. It includes the
household and enterprise sectors, disequilibria, financial flows, and money market sectors.
Handbook of Applied Spatial AnalysisSoftware Tools, Methods and ApplicationsSpringer Science & Business Media
In this new volume of Research in Economic History, editors Christopher Hanes and Susan Wolcott bring together a cast
of expert contributors to vigorously interrogate and analyze historic economics questions, looking across the political
economy of the US, European history, and longstanding economic debates.
This work describes and illustrates many advances that have taken place in a number of areas in theoretical and applied
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econometrics over the past four decades.
Vol. for 1963 includes section Current Australian serials; a subject list.
Imad Moosa challenges convention with this comprehensive and compelling critique of econometrics, condemning the common
practices of misapplied statistical methods in both economics and finance.
In addition to econometric essentials, this book covers important new extensions as well as how to get standard errors right. The
authors explain why fancier econometric techniques are typically unnecessary and even dangerous.
Economic power, income and employment diverge extensively within the European Union (EU) - both within and between Member
States. The reduction of this gradient is the declared political goal at the European and national levels. Although regional economic
research has embraced this topic, hardly any reliable findings are available as to the extent of the effect that the eastwards
expansion and the economic integration of the EU have had on the development of regional disparities. Moreover, to what extent
and why the development of employment at various different levels of qualification is different from region to region is still largely
unexplained. Based on a wide collection of data and econometric analyses, Friso Schlitte's book makes an important contribution
to closing these gaps in research.
Over the 1980s unions have lost about 5 million members in OECD countries. The proportion of unionized workers is increasing in
the services, public sector and among women. Today, almost two out of five union members are employed in the public sector.
Wide differences remain in the levels of unionization in diverse countries, while in the United States, France and Spain union
members account now for little more than 10% of the labour force, in the Nordic countries (Sweden, Finland and Denmark) the
corre'sponding figure is between 75 and 85%. In general, rates have been higher in Europe than in North America. Economic
analysis is paying increasing attention to these developments and to their policy implications (Edwards, Caronna and Todling,
OCDE 1991). Recent progress in economic theory has enabled some light to be cast on the determinants of unionism, on the
other hand, efforts aimed at coming to grips with the economic reality of unions have significantly contributed to theoretical
advancement by extending and modifying conventional microeconomic wisdom. The reader of this volume will judge whether the
insight gained is sufficient, or - as a recent survey concluded ~ the problem has proved to be virtually intractable (Johnson, p. 24).
These can be grouped under three headings, corresponding to the three parts of the volume, which will be illustrated in the
Introduction.
The first of a two-volume set of articles reflecting the current state of research in econometrics.
Written by one of the world's leading researchers and writers in the field, Econometric Analysis of Panel Data has become
established as the leading textbook for postgraduate courses in panel data. This new edition reflects the rapid developments in the
field covering the vast research that has been conducted on panel data since its initial publication. Featuring the most recent
empirical examples from panel data literature, data sets are also provided as well as the programs to implement the estimation
and testing procedures described in the book. These programs will be made available via an accompanying website which will
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also contain solutions to end of chapter exercises that will appear in the book. The text has been fully updated with new material
on dynamic panel data models and recent results on non-linear panel models and in particular work on limited dependent variables
panel data models.

The new Handbook of Regional and Urban Economics: Cities and Geography reviews, synthesizes and extends the key
developments in urban and regional economics and their strong connection to other recent developments in modern
economics. Of particular interest is the development of the new economic geography and its incorporation along with
innovations in industrial organization, endogenous growth, network theory and applied econometrics into urban and
regional economics. The chapters cover theoretical developments concerning the forces of agglomeration, the nature of
neighborhoods and human capital externalities, the foundations of systems of cities, the development of local political
institutions, regional agglomerations and regional growth. Such massive progress in understanding the theory behind
urban and regional phenomenon is consistent with on-going progress in the field since the late 1960’s. What is
unprecedented are the developments on the empirical side: the development of a wide body of knowledge concerning
the nature of urban externalities, city size distributions, urban sprawl, urban and regional trade, and regional
convergence, as well as a body of knowledge on specific regions of the world—Europe, Asia and North America, both
current and historical. The Handbook is a key reference piece for anyone wishing to understand the developments in the
field.
This is volume 2 in a two-volume set on political and economic developments in the region. Emphasis is on financial and
economic developments, with chapters on unemployment and labor market policies in the economies in transition, the
impact of political change on library services, the role of long term credit institutions in the economic development of the
region, and financing of regional transport projects. Annotation copyrighted by Book News, Inc., Portland, OR
In an era of globalization, trade in goods and cross-border services and capital flows play a key role in determining the
economic growth path of countries. Over the last two decades, countries have embarked on several alternate tracks to
liberalize and deepen their linkage with the world economy. The growing trade-investment nexus and the emerging
developments lead to deeper international production networks, rise in cross-border trade in services and in regional
trade agreements and so on. The debate of whether it is possible to empirically validate the potential benefits of this
deepening trade-investment linkage is ongoing. The evidence in literature is, however, ambiguous. This book contributes
to the literature by looking at Asian economies and at the EU, Maghreb countries and Pacific Island economics. It
examines the issues under four broad areas, namely: (1) trade: theoretical and policy issues, (2) factor flows: impact on
trade and welfare, (3) impact of trade and factor flows on environment and (4) institutions, international trade and policy
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issues.
Showcasing fresh methodological and empirical research on the econometrics of networks, and comprising both
theoretical, empirical and policy papers, the authors in this volume bring together a wide range of perspectives to
facilitate a dialogue between academics and practitioners for better understanding this groundbreaking field.
Are the poor, as one writer suggests, only those without enough to eat? Or does poverty instead consist of "the inability
to buy a beer when everyone else has one"? These two volumes provide a comprehensive summary and annotated
bibliography of the issues associated with the definition and measurement of poverty. The discussion is organized around
eleven topics in the areas of economics, political science, and sociology. Included are such diverse subjects as the
historical evolution of poverty definitions (How did Karl Marx and Adam Smith define poverty?); the "index number"
problem; and regional differences in poverty measurement. The annotated bibliography, including both articles and
books, primarily covers material written after 1950.
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