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The objective of this course is to enable students to critically interpret economic
and financial data. The course follows both a theoretical and applied approach.

It involves students learning to manipulate and interpret economic and financial
data. The exercises will be carried out using free software (such as Gretl or R) to
allow students to be self-sufficient in basic econometric analysis.

There are no prerequisites for this course; however, the fundamental contents

of Statistics are highly recommended

The course aims to provide students with knowledge of the basic concepts of
econometrics used for analysing the economic system.
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Content knowledge

Statistical analysis of economic and financial relationships.

The stages of constructing the econometric model.

The linear regression model.

Estimation of the linear regression model: classical linear model and
generalized linear model.

Instrumental variables.

Panel data.

Time series analysis.

Applications in the financial field

Texts and readings

Verbeek, M. (2000), Modern Econometrics, Wiley.

Notes, additional materials

Repository

Slides

Assessment

Assessment methods

Written and oral exam

Assessment criteria

Final exam and grading criteria

Further information




