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This course builds on the previous semester's curriculum, focusing on how
to construct, estimate, and test regression models, It further explores how to
incorporate qualitative variables into regression models, Additionally, it
addresses how to handle issues such as heteroskedasticity or endogenous
explanatory variables to obtain more reliable estimates, The course also
covers methods for estimating models when the dependent variable is

discrete and introduces regression analysis models for panel data,
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KH Introductory Econometrics: A Modern Approach 7Tth, Jeffrey M. Wooldridge,

Cengage Learning ,2019

Maddala, G.S.,, “Limited—Dependent and Qualitative Variables in Econometrics”.
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