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Teacher responsible : Professor Artur Carlos Barros da Silva Lopes
OBIJECTIVES

e To built upon previous knowledge in ordinary least squares (OLS) estimation and inference for
application to cross-section and time series data.

e To understand some drawbacks of OLS and to study alternative techniques and procedures to deal with
non-stationary data.

e To familiarize students with empirical applications using econometric software.

PROGRAM

e Regression Analysis with Cross-Section Data? Further Topics (Qualitative Information: Dummy
Variables; Instrumental Variables Estimation)
e Regression Analysis with Time Series Data (The Classical Linear Regression Model; Asymptotic

Properties of OLS)

BIBLIOGRAPHY

Recommended Bibliography:

e Wooldridge, J. M., Introductory Econometrics, A Modern Approach, 4rd ed., South-Western, 2009

Optlonal Blbllography:
¢ Quantitative Micro Software, EViews 6 User's Guide |l e Il, ., 2007

Page lof 2



LISBON
SCHOOL OF
ECONOMICS &
MANAGEMENT

UNIVERSIDADE DE LISBOA
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