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Course Description  

 
1. Endogeneity, Instrumental Variables and GMM 

 
2. Estimating Systems of Equations using GMM 

 Seemingly Unrelated Regression 

 Simultaneous Equations Models 
 

3. Panel Data 

 

Main Readings 

 
Econometrics, by Fumio Hayashi, Princeton University Press, 2000. 
 

Grading 

 

 End of quarter written exam: 100% 

 

 


