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Course Description

This course focuses on multivariate linear regression model with OLS (basic
notions) and multivariate linear regression model with OLS 2/2 (main
issues). Topics include: assumptions, Gauss-Markov theorem, Partialling-out
interpretation; endogeneity: the omitted variable problem, instrumental
variables, testing endogeneity, testing overidentification restrictions; proxy
variable as solution to the omitted variable problem; measurement error in
dependent variable; heteroskedasticity.
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