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DRE 7014 Bayesian Econometrics
Studium

Kursansvarlig

Hilde C Bjgrnland, Genaro Sucarrat

Institutt
Institutt for samfunnsgkonomi

Semester
Se studieplan for aktuelt studium

Studiepoeng

3
Undervisningssprak
Engelsk

Innledning
Laeringsmal

Forkunnskaper

Obligatorisk litteratur
Boker:

GJELDER FOR STUDIEARET 2015/2016

Bauwens, Luc, Michel Lubrano and Jean-Francois Richard. 1999. Bayesian inference in dynamic econometric

models. Oxford University Press

Geweke, John. 2005. Contemporary Bayesian econometrics and statistics. John Wiley

Koop, Gary. 2003. Bayesian econometrics. Wiley

Lancaster, Tony. 2004. An introduction to modern Bayesian econometrics. Blackwell
Zellner, Arnold. 1971. An Introduction to Bayesian Inference in Econometrics. Wiley

Annet:

Additional material (e.g. handouts, articles, etc.) may be distributed or referred to during the course

Anbefalt litteratur

Emneoversikt

Dataverktoy

Laereprosess og tidsbruk

Eksamen

Eksamenskode(r)



Hjelpemidler til eksamen

Kontinuasjon

Tilleggsinformasjon



