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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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2 Moreover, they are able to
use software and data to
estimate, interpret the
regressions and tests
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09/13 | Review of math essentials, probability concepts and
statistical inference
09/20 | The Simple Linear Regression Model
09/27 | The Simple Linear Regression Model
10/04 | Interval Estimation and Hypothesis Testing
10/11 | Interval Estimation and Hypothesis Testing
10/18 | Prediction, Goodness of Fit and Modeling Issues
10/25 | Prediction, Goodness of Fit and Modeling Issues
11/01 | The Multiple Regression Model
11/08 | The Multiple Regression Model
1/15 | 3+ F XA
11/22 | Further Inference in the Multiple Regression Model
1129 | Further Inference in the Multiple Regression Model
12/06 | Nonlinear Relationships
12/13 | Nonlinear Relationships
12/20 | Heteroskedasticity
12/27 | Qualitative and Limited Dependent Variable Models
01/03 | Sources of Economic Data and Writing an Empirical
Research Report
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Principles of Econometrics, Third Edition by R. Carter Hill, William E.

Yotk Griffiths and Guay C. Lim
441 5 1. Using EViews for Principles of Econometrics, 3e by William E. Griffiths, R.

Carter Hill, and Guay C. Lim

2. Using Stata for Principles of Econometrics, 3e by Lee C. Adkins and R.

Carter Hill
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