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1 2 H27 H | Review of OLS

2 316 | Panel data

3 3 H 13 H | Instrumental variable estimation (W1-15, W2-5,6)
4 3 H 20 H | Instrumental variable estimation (W1-15, W2-5,6)
5 3 A 27 H | Limited dependent variable models (W1-17, W2-15, 16)
6 4 H 3 H | Limited dependent variable models (W1-17, W2-15, 16)
7 4 110 F | time series data (W1-10-12)

8 4 JF117 H | Midterm

9 4 J1 24 H | Simple stationary time series models (E.2, T.2)

10 5/ 1H | Simple stationary time series models (E.2, T.2)

1 518 H | Stochastic volatility (E.3, T.3)

12 5 H 15 H | Stochastic volatility (E.3, T.3)

13 5 7 22 H | Non-stationary process (E.4)

14 5 7 29 H | Vector autoregression models (E.5, T.8)

15 6 H5H | Vector autoregression models (E.5, T.8)

16 6 H 12 H | Cointegration (E.6, T.8)
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{Introductory Econometrics: A Modern Approach) , J. M. Wooldridge
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{Analysis of Financial Time Series), R.S. Tsay




(Econometric Analysis of Cross Section and Panel Data), J. M. Wooldridge
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