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FIN 6335:  Introduction to Financial Econometrics (3 semester credit hours) (replacing BA 6398)

Introduction to financial econometrics. This course covers classical linear regression including 

methodologies and techniques associated with qualitative information, as well as with problems 

of heteroskedasticity and serial correlation. The course addresses basic categories of time series 

modeling that is associated with financial econometrics. 

Pre-requisites:  Consent of Instructor

Learning outcomes:

 Students will be able to recall terms and concepts associated with regression and time 
series analysis.
 Students will be able to explain/summarize/describe major regression analysis methods 
including dummy variable analysis, timer series methods, and techniques associated with 
heteroskedasticity and serial correlation.
 Students will be able to critically analyze different regression based econometrics 
research studies involving a particular issue and explain if the corresponding conclusions, 
inferences, and/or generalizations are supported by sound evidence.
 Students will be able to evaluate and communicate the perceived merits and significance 
of a series of econometrics research studies using regression or time series methods.
 Students will be able to demonstrate advanced theoretical and/or practical research skills 

for their areas of specialization by developing an original and publishable research 
manuscript/presentation.
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