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Review Course Advanced Econometrics

Lucture Mon, 08.10. 9:00am |[12:00 am Horsaal 1, Neue Universitat

Tue, 09.10. 9:00am [12:00 am Horsaal 9, Neue Universitat

Wed, 10.10. 9:00am [12:00 am Horsaal 9, Neue Universitat

Tutorial Mon, 08.10 1:00 pm | 3:00 pm Horsaal 1, Neue Universitat

Tue, 09.10. 1:00 pm | 3:00 pm Horsaal 9, Neue Universitat

Wed, 10.10. 1:00 pm | 3:00 pm Horsaal 9, Neue Universitat

Description:

In this course we review basic concepts of probability theory and statistics. These concepts
are prerequisites for participating in the lecture “Econometrics”. Participation is voluntary.

Content:

1 Review of Probability Theory

2 Review of Statistics

3 The Linear Regression Model with one Regressor
4 Matrix Algebra

Course language: English
Exams: none

Literature:

J. H. Stock and M. W. Watson, Introduction to Econometrics, Pearson, 2014.
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