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SYLLABUS 
 

University Unit:  
CCSA – Social and Applied Sciences Centre 

Graduate Program: 
PPGA – Business Management 

Course: 
 Mestrado Acadêmico   Academic doctorate  

Discipline:Applied Econometrics for Finances I Code: ENST52449 
 

Professor:  
Michele Nascimento Jucá and Eli Hadad Junior 

DRT: 
1122422/ 1148294 

Workload: 32 hours  Credits: 2 
  

 Mandatory 
 Optional 

SYLLABUS:  
The focus of the discipline is to enable the accomplishment of empirical research from 
secondary data – e.g: accounting, financial and economic. Its main content comprises: 
Statistical concepts, Introduction to econometrics and simple linear regression, Event 
study, Multiple linear regression, Regression with panel data, Differences-in-differences, 
Estimation of instrumental variables, Simultaneous equation models, Regressions with 
limited dependent variables 

PROGRAMMATIC CONTENT: 

• Statistical concepts 

• Introduction to econometrics and simple linear regression 

• Event study 

• Multiple linear regression 

• Regression with panel data 

• Multilevel regression with panel data 

• Regressions with limited dependent variables 

• Differences-in-differences 

• Simultaneous equations 

ASSESSMENT CRITERIA:  
Exercise resolution - 20% 
Test 1 - 40% 
Test 2 - 40% 
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