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GRA 6039 Multivariate Statistics with Econometrics

Studium
Master i finansiell gkonomi, Master i gkonomi og ledelse - Sivilgkonom (Economics), Master i
gkonomi og ledelse - Sivilgkonom (Finance)

Kursansvarlig
Steffen Grgnneberg, UIf Henning Olsson

Institutt
Institutt for samfunnsgkonomi

Semester
Hast

Studiepoeng

6
Undervisningssprak
Engelsk

Innledning
Laeringsmal
Forkunnskaper

Obligatorisk litteratur

Boker:

Johnson, R.A. and Wichern, D.W. 2007. Applied Multivariate Statistical Analysis (6th Edition).
6th edition. Prentice Hall

Stock, J.H. and Watson, M.W.. 2010. Introduction to Econometrics (3rd Edition). Addison-
Wesley Series in Economics

Annet:

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