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Drawing on the authors’ extensive research in the analysis of categorical longitudinal data, Latent Markov
Models for Longitudinal Data focuses on the formulation of latent Markov models and the practical use of
these models. Numerous examples illustrate how latent Markov models are used in economics, education,
sociology, and other fields. The R and MATLAB® routines used for the examples are available on the
authors’ website.

The book provides you with the essential background on latent variable models, particularly the latent class
model. It discusses how the Markov chain model and the latent class model represent a useful paradigm for
latent Markov models. The authors illustrate the assumptions of the basic version of the latent Markov model
and introduce maximum likelihood estimation through the Expectation-Maximization algorithm. They also
cover constrained versions of the basic latent Markov model, describe the inclusion of the individual
covariates, and address the random effects and multilevel extensions of the model. After covering advanced
topics, the book concludes with a discussion on Bayesian inference as an alternative to maximum likelihood
inference.

As longitudinal data become increasingly relevant in many fields, researchers must rely on specific statistical
and econometric models tailored to their application. A complete overview of latent Markov models, this
book demonstrates how to use the models in three types of analysis: transition analysis with measurement
errors, analyses that consider unobserved heterogeneity, and finding clusters of units and studying the
transition between the clusters.
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From reader reviews:

Steve Garcia:

Have you spare time for any day? What do you do when you have far more or little spare time? Yes, you can
choose the suitable activity to get spend your time. Any person spent their particular spare time to take a
stroll, shopping, or went to the particular Mall. How about open or even read a book eligible Latent Markov
Models for Longitudinal Data (Chapman & Hall/CRC Statistics in the Social and Behavioral Sciences)?
Maybe it is to get best activity for you. You realize beside you can spend your time using your favorite's
book, you can more intelligent than before. Do you agree with its opinion or you have some other opinion?

Adam McGrath:

Book is to be different for every grade. Book for children till adult are different content. As you may know
that book is very important for people. The book Latent Markov Models for Longitudinal Data (Chapman &
Hall/CRC Statistics in the Social and Behavioral Sciences) seemed to be making you to know about other
understanding and of course you can take more information. It is very advantages for you. The publication
Latent Markov Models for Longitudinal Data (Chapman & Hall/CRC Statistics in the Social and Behavioral
Sciences) is not only giving you a lot more new information but also to be your friend when you experience
bored. You can spend your own spend time to read your guide. Try to make relationship with the book
Latent Markov Models for Longitudinal Data (Chapman & Hall/CRC Statistics in the Social and Behavioral
Sciences). You never sense lose out for everything in the event you read some books.

Deanna Jackson:

The book untitled Latent Markov Models for Longitudinal Data (Chapman & Hall/CRC Statistics in the
Social and Behavioral Sciences) is the book that recommended to you to learn. You can see the quality of the
guide content that will be shown to anyone. The language that writer use to explained their way of doing
something is easily to understand. The writer was did a lot of investigation when write the book, hence the
information that they share to you personally is absolutely accurate. You also could possibly get the e-book
of Latent Markov Models for Longitudinal Data (Chapman & Hall/CRC Statistics in the Social and
Behavioral Sciences) from the publisher to make you more enjoy free time.

Anthony Rouse:

The particular book Latent Markov Models for Longitudinal Data (Chapman & Hall/CRC Statistics in the
Social and Behavioral Sciences) has a lot associated with on it. So when you make sure to read this book you
can get a lot of profit. The book was published by the very famous author. The writer makes some research
ahead of write this book. This book very easy to read you can get the point easily after reading this article
book.
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