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This course is designed to provide an introduction to microeconometrics, the
analysis of individual-level data on the economic behavior of individuals or
firms using various microeconooometric methods applied to cross—section and
panel data. It will discuss core methods of microeconometrics, including
maximum likelihood method, quantile regression, GMM,and nonparametric and
semiparametric methods and their applications, and it is not only oriented to
theorist but also to the practitioner.
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Greene, W.H. Econometric Analysis, Prentice Hall, fifth ed., 2003,
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Hansen, B.E. Econometrics, 2011,
Hsiao, Cheng. Analysis of Panel Data, Cambridge University Press, 2nd edition,
Maddala, G, Limited Dependent and Qualitative Variables in Econometrics,
Cambridge University Press, 1983,
Journal articles mainly selected from Empirical Economics and Journal of
Applied Econometrics,
Koenker, R, Quantile Regression, Cambridge Univ, Press, 2005,
Gould, W and W, Sribney, Maximum Likelihood Estimation with Stata, 3rd
edition, Stata Press, 2006.
Matyas, L., Generalized Method of Moments Estimation, Cambridge Univ.,
Press, 1999,
Baltagi, Badi H., Econometric Analysis of Panel Data, 4th Edition ,Wiley, 2008
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Baltagi, Badi H, A Companion to Econometric Analysis of Panel Data,Wiley,
2009 (& 4).
Di Mauro, F,, &amp; Pesaran, M. H. (Eds.). (2013). The GVAR Handbook:
Structure and Applications of a Macro Model of the Global Economy for
Policy Analysis, Oxford University Press, USA,
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