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Journal of Econometrics · 240, 105449
https://exaly.com/article/163937518

2023

02 0
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UNCERTAINTY, PERSISTENCE, AND HETEROGENEITY: A PANEL DATA
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Journal of the European Economic Association · 12, 1127-1153
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10 68
citations
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Models

Review of Economic Studies · 79, 987-1020
https://exaly.com/article/52320347
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Journal of Econometrics · 170, 256-280
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Nonlinear Panel Data Analysis

Annual Review of Economics · 3, 395-424
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Robust Priors in Nonlinear Panel Data Models

Econometrica · 77, 489-536
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Sargan's Intrumental Variables Estimation and the Generalized Method of Moments

Journal of Business and Economic Statistics · 20, 450-459
https://exaly.com/article/34174523

18 37
citations

Learning about migration decisions from the migrants: Using complementary
datasets to model intra-regional migrations in Spain

Journal of Population Economics · 15, 357-380
https://exaly.com/article/34561168
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Unemployment Duration, Benefit Duration and the Business Cycle

Economic Journal · 112, 223-265
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20 305
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Symmetrically Normalized Instrumental-Variable Estimation Using Panel Data

Journal of Business and Economic Statistics · 17, 36-49
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Symmetrically Normalized Instrumental-Variable Estimation Using Panel Data

Journal of Business and Economic Statistics · 17, 36
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22 12,176
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Another look at the instrumental variable estimation of error-components models

Journal of Econometrics · 68, 29-51
https://exaly.com/article/25992788

1993

23 183
citations

On the testing of correlated effects with panel data

Journal of Econometrics · 59, 87-97
https://exaly.com/article/23977463

1992

24 93
citations

Female Labour Supply and On-the-Job Search: An Empirical Model Estimated Using
Complementary Data Sets

Review of Economic Studies · 59, 537
https://exaly.com/article/22877368
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1991
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citations

Some Tests of Specification for Panel Data: Monte Carlo Evidence and an
Application to Employment Equations

Review of Economic Studies · 58, 277
https://exaly.com/article/22147672

1990

26 19
citations

Testing for Autocorrelation in Dynamic Random Effects Models

Review of Economic Studies · 57, 127
https://exaly.com/article/21768607

1989

27 4
citations

An efficient GLS estimator of triangular models with covariance restrictions

Journal of Econometrics · 42, 267-273
https://exaly.com/article/20539707

28 7
citations

On the efficient estimation of simultaneous equations with covariance restrictions

Journal of Econometrics · 42, 247-265
https://exaly.com/article/20620408

29 135
citations

A note on the Anderson-Hsiao estimator for panel data

Economics Letters · 31, 337-341
https://exaly.com/article/20823767
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