
Dynamic Panel Models –  

 

Difference and System GMM 

 

Stata Manuals have a good discussion and examples of the use of the methods. 
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Panel Time Series 

Ron Smith and Ana-Maria Fuertes: 2010 course notes on Panel Time Series here  

Pesaran, M.H. and Smith, R. (1995) Estimating long-run relationships from dynamic 

heterogeneous panels. Journal of Econometrics, 68, 79-113 

 

 

 


