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This course focuses on the synthesis of financial theories and empirical
applications, We first distinguish alternative data patterns (cross
section,time-series and panel data). Then, we introduce the linear regression
(simple or multiple) and how to estimate parameters of interest as well as
test relevant hypothesis. The meaning and application of dummy variable is
also discussed. Finally, we further explain how to deal with the problems of
heterogeneity and autocorrelated error,
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