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Course Description

This course offers a study of econometric methods at an intermediate level,
with an emphasis on applications from macroeconomics and finance, the
choice of an adequate model, the testing of assumptions, and the
interpretation of results. The topics covered include modelling non-
stationary time series and error correction models. The course discusses
topics including the proper use of econometric methods in economic and
business research; how to use the basic toolkit of econometrics, including
software (EViews, Stata); and how to interpret applied econometric studies
and how to evaluate them with regard to their theoretical and practical
relevance.
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