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* OLS (finite sample, large sample), MLE (Introductory),
Heteroskedasticity and autocorrelation

* Instrumental variables (25LS, GMM), Panel data (Short panel,
dynamic panel), Natural experiments, Monte Carlo and
bootstrap, Treatment effects (propensity score matching,
regression discontinuity design)

« Chapters 3, 5,6, 7, 8,9, 10, 15, 16 (dynamic panel&3+x), 18, 19,
11, 28

o WIERME)F: Machine Learning
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« XZNA (Applied) , MARZIEIE (Theoretical) Hiz
« FERTIEFNR:

o WMIRD, &IECE

o BERICHNBIEST, 1TTELTE
o X1

e Stata: regressions

R: statistics (regressions, Bayesian, Network analysis, Machine learning, ...)

SAS: financial data (large in memory)

Matlab: computational mathematics (matrix computations, algorithms)

Python
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. BERRL:
e Hayashi, F. (2000). Econometrics. Princeton University Press.

« Wooldridge, J. M. (2010). Econometric Analysis of Cross Section and Panel Data,
2nd ed. (for cross-section and panel models)

e Hamilton, J. D. (1994). Time Series Analysis, 1st ed. (for serious treatment of time
series models)

« Cameron, C., & Trivedi, P. (2005). Microeconometrics: Methods and Applications
(encyclopaedia of microeconometrics)

o Kennedy, P. (2008). A Guide to Econometrics. 6th edition (intuitions for
understanding econometrics)

« Angrist, Joshua D., and Jorn-Steffen Pischke, 2009, Mostly Harmless
Econometrics: An Empiricist's Companion. 1 edition. (Princeton University Press).
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