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Introducing advanced econometrics concepts and empirical analyses, including
2SLS, non-linear limited dependent variable models and simultaneous
equation, Furthermore, various time series models are also discussed in this

course.
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1| #AFREEEF 1. Enhance students’ understanding on advanced
econometric concepts,
2. Apply advanced econometric theories to the
empirical issues,
3. Provide a basic training for empirical researches
for students' theses.
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“Introductory Econometrics for Finance" by Chris Brooks, 3rd Edition,
Cambridge,
Applied Econometric Time Series, 4th edition by Walter Enders,

Introductory Econometrics: A Modern Approach, by Jeffrey Wooldridge, 6th
edition
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