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This course is to describe how to specify the quantitative model, how to
estimate and test the parameters on sample data. Furthermore the model is
used to predict and analyze economic data.
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1 | 09/13 | Relationships between Two Variables

2 | 09/20 | Relationships between Two Variables

3 | 09/27 | Further Aspects of Two—Variable Relationships

4 | 10/04 | Further Aspects of Two—Variable Relationships

5 | 10/11 | The k—Variable Linear Equation

6 | 10/18 | The k—Variable Linear Equation




7 | 10/25 | Some Tests of the k—Variable Linear Equation for
Specification Error

8 | 11/01 | Some Tests of the k—Variable Linear Equation for
Specification Error

9 | 11/08 | Maximum Likelihood (ML) , Generalized Least
Squares (GLS) , and Instrumental
Variable (IV) Estimators

10 | 11/15 | Maximum Likelihood (ML) , Generalized Least
Squares (GLS) , and Instrumental
Variable (IV) Estimators

11 | 11/22 | Heteroscedasticity and Autocorrelation

12 | 11/29 | Heteroscedasticity and Autocorrelation

13 | 12/06 | Generalized Method of Moments

14 | 12/13 | Generalized Method of Moments

15 | 12/20 | A Smorgasbord of Computationally Intensive Methods

16 | 12/27 | A Smorgasbord of Computationally Intensive Methods

17 | 01/03 | Discrete and Limited Dependent Variable Models

18 | 01/10 | Discrete and Limited Dependent Variable Models
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1. Greene, William H. Econometric Analysis, Prentice Hall, 2008.
2. Johnston, Jack and DiNardo, John, Econometric methods, McGraw—Hill,
2010.
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