
 

Nome da disciplina  

Applied Econometrics for Finances I. 
Ministrada em 2020-1 

Número de créditos:      4                            Carga horária:  48                          Obrigatória/Eletiva:    
Obrigatória          

Ementa: 

  
Linear and Multiple Regression: Hypotheses, Estimation, Autocorrelation and 
Heterocedasticity, Specification, functional form and stability tests Panel Data: Fixed and 
Random Effect, Haussman's Principle, Introduction to dynamic models Post estimation tests 
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