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Ementa

Modelos Lineares

Extensdes de Modelos Lineares
Modelos ndo Lineares

Modelos Adicionais

Conteldo

Unidade T P To

1.Modelos Lineares 8h 8h 16h
1.Introducéo
2.Modelos Pool
3.Modelos com Efeitos Fixos
4.Modelos com Efeitos Aleatérios
5.Testes de raiz unitaria
6.Testes de Co-integracéo

2.Extensfes de Modelos Lineares 8h 8h 16h
1.Estimac¢des com GMM
2.Modelos Dindmicos
3.Regressado Quantilica

3.Modelos néo Lineares 8h 8h 16h
1.Introducéo
2.Modelos com Variavel Dependente Qualitativa
3.Modelos Tobit
4.Modelos de Sele¢do Amostral
5.Modelos com Dados de Contagem

4.Modelos Adicionais 6h 6h 12h
1.Fronteira Estocastica
2.Regressdo Multinivel
3.Painel Espacial

Total [30h | 30h | 60h
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Catalog: 2025

Number of credits: 4

Total hours: 60h

Weekly workload - Theoretical: 2h
Weekly workload - Practical: 2h Period: Il

Content

Linear Models

Linear Model Extensions
Non-Linear Models
Additional Models

Course program

Unit T P To
1.Linear Models 8h 8h 16h
1.Introduction
2.Pool Models

3.Models with Fixed Effects
4.Models with Random Effects
5.Unit Root Tests
6.Co-integration Tests

2.Linear Model Extensions 8h 8h 16h
1.GMM Estimations
2.Dynamic Models
3.Quantile Regression

3.Non-Linear Models 8h 8h 16h
1.Introduction
2.Qualitative Dependent Variable Models
3.Tobit Models
4.Sample Selection Models
5.Count Data Models

4.Additional Models 6h 6h 12h
1.Stochastic Frontier
Multilevel Regression

Spatial Panel
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