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Econometric Methods

This course covers a range of
methods used in the modern
application of econometric
techniques to economic and
financial data. Following a
review of

-, students are
introduced to maximum
likelihood estimation and
instrumental variable methods,
before proceeding to a more in-
depth treatment of certain
classes of models that arise in
economics and finance to deal
with particular types of data.
These includes:

will be stressed
throughout.

Literature:

-Verbeek, M. (2013): A Guide to
Modern Econometrics, 4th
ed.,Wiley

Econometrics |

This course covers the
fundamentals of the multiple
and

and estimators
for nonlinear models.

belongs to the Major

topics.

Literature:

-M. Verbeek, A Guide to
Modern

Econometrics, Wiley, 4th
edition, 2013.
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Dies muss ein
Direktlink auf
die
Kursinhalte
sein - kein Link
auf eine
Kurslibersicht
0.4.

In both courses |
will do hypothesis
testings and

estimate variables.

Both courses are
covering the
fundamentals of
the linear
regression
methods. They
introduce the
dynamic models
and also give an
outlook on time
series models.
Furthermore both
courses have the
same literature,
which shows that
this is the biggest
similarity.

Bitte machen Sie
die inhaltlichen
Uberschneidung
en der Kurse mit
farblichen
Markierungen
sichtbar.

Gerne kdénnen
Sie zusatzlich
eine kurze
Stellungnahme
zum Vergleich
der beiden
Kurse erganzen.

ECTS und Stundenumfang:
6 ECTS und xxx Stunden
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