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Course Description

This course presents an advanced treatment of econometric principles for
cross-sectional, panel and time-series data sets. While concentrating on
linear models, some non-linear cases are also discussed, notably limited
dependent variable models and generalized methods of moments. The
course focuses on modern econometric techniques, addressing both
technical derivations and practical applications. Applications in the areas of
microeconomics, macroeconomics, and finance are considered.
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