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Undervisningsspråk
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Innledning

Læringsmål
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Obligatorisk litteratur
Bøker:
Davison, A.C. 2003. Statistical models. Cambridge University Press
Greene, William H. 2012. Econometric analysis. 7th ed. Pearson
Grimmett, Geoffrey R. and David R. Stirzaker. 2001. Probability and random processes. 3rd
ed. Oxford University Press
Hayashi, Fumio. 2000. Econometrics. Princeton University Press

Artikler:
During the course there may be hand-outs and other material on additional topics relevant for
the course and the examination

Anbefalt litteratur
Bøker:
Davidson, James. 2000. Econometric theory. Blackwell
Davidson, Russell, James G. MacKinnon. 1993. Estimation and inference in econometrics.
Oxford University Press
Davidson, Russell, James G. MacKinnon. 2004. Econometric theory and methods. Oxford
University Press
Grimmett, Geoffrey R. and David R. Stirzaker. 2001. One thousand exercises in probability.
Oxford University Press
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