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Introducing advanced econometrics concepts and empirical analyses, including
Multiple regression, Dummy variable, Heteroskedasticity, Pannel data, 2SLS
and Simultaneous equation, Furthermore, Limited dependent variable models
are also discussed in this course,
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1 | 09/13 | Multiple regression: Estimation

2 | 09/20 | Multiple regression: Inference

3 | 09/27 | Multiple regression: Further Issues

4 | 10/04 | Multiple regression with Qualitative Information:
Dummy variable (I)

5| 10/11 | Multiple regression with Qualitative Information:
Dummy variable (II)




6 | 10/18 | Heteroskedasticity (I)
7 | 10/25 | Heteroskedasticity (II)
8 | 11/01 | More on specification and data issues (I)
9 | 11/08 | More on specification and data issues (II)
10 | 11/15 | Simple panel data model
11 | 11/22 | Advanced panel data models (I)
12 | 1129 | Advanced panel data models (II)
13 | 12/06 | Instrumental variables estimation and 2SLS (I)
14 | 12/13 | Instrumental variables estimation and 2SLS (II)
15 | 12/20 | Simultaneous equation models (I)
16 | 12/27 | Simultaneous equation models (II)
17 | 01/03 | Limited dependent variable models (I)
18 | 01/10 | Limited dependent variable models (II)
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“Introductory Econometrics: A Modern Approach”, 4th edition, (2009) by
S RN Jeffrey Wooldridge
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"Econometric Analysis of Cross Section and Panel Data ", (2001) by Jeffrey
Wooldridge.
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