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The course concentrates on the practical use of econometric methods,
reviewing the relevant methodology, its use, and the possible alternative
modeling approaches. This course is intended to turn your knowledge of
statistics into techniques that can be used to analyze real-world data and to
answer economic questions, The course will give you hand—-on experience on
data analysis, We shall also discuss in detail how economists construct
empirical models and interpret their estimates. The course is especially
suited for students undertaking empirical exercise in writing their thesis,
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1 | 09/13 | Economic Data and Economic Models

2 | 09/20 | Statistical Inference

3 | 09/27 | Relationship between Variables

4 | 10/04 | Basics Concepts: Regression

5 | 10/11 | Matters of Functional Form

6 | 10/18 | Dummy Variables and Restricted Coefficients




7 | 10/25 | Model Discovery

8 | 11/01 | Optimization and Nonlinear Regression Models
9 | 11/08 | Bootstrap
10 | 11/15 | Monte Carlo Simulation

11 | 11/22 | Markov Switching Model

12 | 11/29 | Limited Dependent Variable Models

13 | 12/06 | Hedge

14 | 12/13 | Time Series Some Basic Concepts

15 | 12/20 | Wiener Process

16 | 1227 | Cointegration

17 | 01/03 | GARCH Model

18 | o1/10 | BAKRF
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Econometric Analysis, by William H. Greene, 6/E, (2008, Prentice)
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Time Series Analysis, by James D, Hamilton, (1994, Princeton)
Applied Econometric Time-Series, by Walter Enders, (2004, Wiley)
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