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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 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.
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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 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.
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Editorial Review

Review
'The book does an excellent job of surveying its chosen topics ... such a comprehensive treatment as this
book provides has previously been lacking. Thus the book fills an important gap in the literature. It will no
doubt be widely read and used. It should be useful both to individuals interested in these topics at a
theoretical level and those interested in applications. In the latter regard, an excellent feature of the book is
that it contains a lot of empirical examples.' Journal of the American Statistical Association

'... this book represents a significant contribution to the literature on limited dependent and qualitative
variables. It should serve as a major reference for researchers doing empirical work with these models. It
should also be useful to graduate students as well as econometric theorists.' American Journal of Agricultural
Economics

'To summarise, the book contains a very useful and clearly written account of many of the aspects of the
limited dependent and qualitative variable models with an extensive use of empirical examples. The
econometric issues raised by the models are neatly produced without taxing the reader too greatly. There will
undoubtedly be other books appearing in the near future in the same area. It is to Maddala's credit that he has
produced a book which, by virtue of its extensive coverage, will be very hard to beat.' The Economic Journal

About the Author
G.S. MADDALA passed away in June 1999 and had been a leading figure in the econometrics profession for
more than three decades. At the time of his death, he held the University Eminent Scholar Professorship in
the Department of Economics at Ohio State University. His previous university affiliations include Stanford
University, University of Rochester and University of Florida.

Users Review

From reader reviews:

Bobby Bagwell:

In other case, little men and women like to read book Limited-Dependent and Qualitative Variables in
Econometrics (Econometric Society Monographs). You can choose the best book if you like reading a book.
Provided that we know about how is important the book Limited-Dependent and Qualitative Variables in
Econometrics (Econometric Society Monographs). You can add know-how and of course you can around the
world by just a book. Absolutely right, mainly because from book you can recognize everything! From your
country till foreign or abroad you will find yourself known. About simple thing until wonderful thing you
could know that. In this era, we can open a book as well as searching by internet system. It is called e-book.
You may use it when you feel bored stiff to go to the library. Let's study.

Daniel Starkey:

The particular book Limited-Dependent and Qualitative Variables in Econometrics (Econometric Society
Monographs) will bring you to definitely the new experience of reading the book. The author style to



elucidate the idea is very unique. Should you try to find new book to study, this book very suitable to you.
The book Limited-Dependent and Qualitative Variables in Econometrics (Econometric Society Monographs)
is much recommended to you you just read. You can also get the e-book through the official web site, so you
can easier to read the book.

Charles Smith:

Beside this kind of Limited-Dependent and Qualitative Variables in Econometrics (Econometric Society
Monographs) in your phone, it could give you a way to get nearer to the new knowledge or information. The
information and the knowledge you are going to got here is fresh through the oven so don't be worry if you
feel like an previous people live in narrow small town. It is good thing to have Limited-Dependent and
Qualitative Variables in Econometrics (Econometric Society Monographs) because this book offers to your
account readable information. Do you occasionally have book but you don't get what it's all about. Oh come
on, that wil happen if you have this inside your hand. The Enjoyable arrangement here cannot be
questionable, just like treasuring beautiful island. Use you still want to miss that? Find this book in addition
to read it from now!

Farah McCune:

That publication can make you to feel relax. This kind of book Limited-Dependent and Qualitative Variables
in Econometrics (Econometric Society Monographs) was multi-colored and of course has pictures around.
As we know that book Limited-Dependent and Qualitative Variables in Econometrics (Econometric Society
Monographs) has many kinds or category. Start from kids until adolescents. For example Naruto or Detective
Conan you can read and believe that you are the character on there. Therefore , not at all of book are usually
make you bored, any it makes you feel happy, fun and chill out. Try to choose the best book for yourself and
try to like reading which.
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