Financial Econometrics I (EC50161)
Unit outline can be found here
Distribution Tables
The powerpoint slides can be found below (They may be subject to change prior to lecture).
(If you wish to do some background reading on some statistics which will be of relevance to this course, Dougherty ‘Introduction to Econometrics’ has a very good review chapter and is available in the library)
Financial Data and an Introduction to Regression Analysis

Lecture 1



Regression Analysis
Regression Analysis and the Gauss-Markov Assumptions

Lecture 2



Derivation of α and β
Autocorrelation and Heteroskedasticity

Lecture 3



Autocorrelation





Heteroskedasticity
Multiple Regression Analysis

Lecture 4



Multiple Regression Analysis
Financial Modelling

Lecture 5



Restrictions
An interesting paper using both OLS and the Cochrane-Orcutt methodology can be found here
F-Tests and Restrictions

Lecture 6



Chow Test and Multicollinearity
Dummy Variables

Lecture 7



Dummy Variables
Discrete Dependent variable Models

Lecture 8



Probability Models
 An interesting paper using the Logit model can be found at:

http://www.jstor.org/view/00028282/di981880/98p0478y/0
Functional Form and Dynamic Models

Lecture 9



Dynamic Models
Partial Adjustment and Error Correction Models

Lecture 10



Partial Adjustment and Error Correction Models
 An interesting paper using the ECM can be found here:

http://www.jstor.org/view/00130133/di983452/98p0042s/0
Revision Session

Specimen Exam Paper
Answers

Class Exercises
Class Exercises can be found here. Suggested Answers are here
Coursework
The Coursework

Allocation of Company Returns



FTDATA (Eviews file)  

Computer Practicals

A brief description on key commands in Eviews can be found here
Logit/LPM Models

 Exercises


Logit Data
Dynamic Models

Exercises

Dynamic Data
