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ADVANCE ECONOMTRICS- PH.d - Lecture Program- Dr. Pahlavani- USB

	
	Topics Covered
	Time



	1
	Advance topics in new modern econometrics
	Week1

	2
	Law and limits of Econometrics-  PETER PHILPS
	Week1

	3
	Advance topics in Time Series Analysis
	Week2



	4
	Econometrics Software-Eviews-Microfit-RATS-  JMulti
	Week2

	5
	Multicollinearity: What Happens if the Regressors Are Correlated
	Week 3

	6
	Heteroscedasticity: What Happens if the Error Variance Is Non constant?
	Week4

	7
	Autocorrelation: What Happens if the Error Terms Are Correlated
	Week4

	8
	Econometric Modeling: Model Specification and Diagnostic Testing
	Week5

	9
	Selected topics in single equation regression
	Week6

	10
	Dynamic economic models: Autoregressive and distributed lag models
	Week7

	11
	Dynamic Models and Unit Roots and Cointegration
	Week8

	12
	Distributed lag models and Univariate Time-Series Models
	Week 9



	13
	Stationary  concept and Unit Root Test without Structural Breaks
	Week 10

	14
	Perron (1989) Unit Root Test

Zivot-Andrews(1992) Unit Root test
	Week 11

	15
	Innovational Outlier Models

Additive Outlier Models
	Week 12

	16
	Lumsdanie-papel multiple structural Breaks Test
	Week 13

	17
	ECM models & Cointegration Teqniques –Johansen Jusluis and Engle-Granger  Cointegration Teqniques - ARDL
	Week 14

	18
	Greogory-Hanson  new Cointegration Teqniques
	Week 15

	19
	Saikannon-Lutkephol  new Cointegration Teqniques
	Week 16

	20
	BAI-Perron(2003) Multiple structural Breaks
	Week 17




Attendance Requirements

In order to maximise learning outcomes, it is strongly recommended that students attend all lectures.

PERFORMANCE LEVEL

To be eligible to pass this subject, students must achieve an overall mark of at least 60%, and at least 60% on the final examination.

Recommended background and Further Reading

1. Gujarati, D. (2003), Basic Econometrics, Fourth Edition, McGraw Hill, New York.

2. Ramanathan, R., “Econometrics with Applications” 5th edition, 2002, South-Western Thomson Learning
4.Vogelvang, B. (2005), Econometrics: Theory and Applications with EViews, Pearson, New York.

5.Wooldridge, J(2000), advance Econometrics, A Modern approach, Michigan State university, Thomson, South-Western college Publishing

6.Enders,W(2003),Applied Econometric Time Series, Second Edition, John Wiley& Sons

7-  همجمعی و شکست ساختاری در افقتصاد/ نوسیندگان دکتر صمدی و دکتر پهلوانی کتاب
مقالات برگزیده و مرتبط اینجانب:
 - بررسی ارتباط متقابل چرخه های مالی  با کسب و کار در اقتصاد ایران / فصلنامه اقتصاد مالی /  مصیب پهلوانی، سید حسین میرجلیلی و نفیسه کشته گر /  شماره 43/   1397 
-   مدیریت توسعه و رشد اقتصادی ایران  تحلیلی یر تنگناهای رشد  با رویکرد داده بنیاد /  فصلنامه پژوهشهای عمومی مدیریت/  امین اکبر زاده ، مصیب پهلوانی و سید جسین میرجلیلی / شماره 42 /  زمستان 1397
- استخراج شاخص لرنر استراتژی محور جهت تعیین قدرت بازاری دو شرکت ابران خودرو و سایپا / فصلنامه مطالعات اقتصاد کاربردی ایران/  کامران برقندان، مصیب پهلوانی و محمد نبی شهیکی تاش/  شماره  29/ بهار 1398 
-  بررسی تاثیر سیاست تسهیل اعتباری بر متغیرهای کلان دراقتصاد ایران/  فصلنامه مطالعات اقتصادی کاربردی ایران / حدیثه محسنی ، مصیب پهلوانی ، محمد نبی شهیکی تاش و سید جسین میرجلیلی / پذیرش جهت چاپ در شماره  بعدی 1398 
35-    آنالیز نقش سیاست پولی نامتعارف  با استفاده از شاخص شرایط مالی رهیافت     / فصلنامه اقتصاد و الگو سازی  / حدیثه محسنی ، مصیب پهلوانی ، محمد نبی شهیکی تاش و سید جسین میرجلیلی / پذیرش جهت چاپ در شماره  بعدی 1398
-  بررسی ویژگیهای چرخه مالی در اقتصاد ایران /  فصلنامه نظریه های کاربردی اقتصاد /  نفیسه کشتگر ، مصیب پهلوانی، سید حسین میرجلیلی /. پذیرش جهت چاپ در شماره  بعدی 1398
مقالات لاتین:

Bahrami. J,Pahlavani.M, Roshan.R, and Rasekhi.S (2017)” Adjusting Consumption Based Capital Asset Pricing Model within the Framework of an Open Economy: The Case of Iran” International Journal of Economics and Financial Issues/7(3), 309-317.

.Shahiki Tash,M.N , Pahlavani,M and K.Barghandan (2017) “
 Estimating Market Power and Strategies of Automobile Industry in Iran (Saipa and Iran Khoddro Companies Case Studies)”  International Journal of Economics and Financial Issues, 
 7(2), 701-705

.Bashiri.S ,Pahlavani M and  Boostani .R (2017) " Stock Market Bubbeles andBusiness Cycles (A DSGE Model  for The Iranian Economy)/ Iranian Economic Review/ Vol.21.No(4).pp.969-10

Pahlavani, M (2005) “Cointegration and Structural Change in the Exports-GDP Nexus: The Case of Iran”. International Journal of Applied Econometrics and Quantitative Studies, Vol.2(4). Euro-American Association of Economic Development, www.usc.es/~economet/eaa.htm
.Harvie C., and Pahlavani, M, (2007)“Sources of economic growth in South Korea: an application of ARDL analysis in the presence of structural changes – 1980-2005 / Journal of the Korean Economy/Vol.8 (2): 

Pahlavani, M. and Rahimi, M(2009), Sources of Inflation in Iran: An application of the ARDL Approach, International Journal of Applied Econometrics and Quantitative Studies,Vol.9(1)

.Rahimi, M, Pahlavani, M and Akbari,A (2009) Investigation of Being Monetary Inflation in Iran, International Journal of Economic Issues,Vo.2.No.2

Pahlavani, M, and Sahar Bashiri, S (2013) “
Pahlavani, M. and Rahimi, M(2010),Can Oil Prices and GDP be Co-integrated? An 
Asymmetric Co-integration Approach”/ World Applied Science Journal Vol.8(9).
Worthington, A., and M. Pahlavani, (2007) “Gold investment as an inflationary hedge: Cointegration evidence with allowance for endogenous structural breaks” /Applied Financial Economics Letters. Vol.3, P.259-262. www.tandf.co.uk/journals/.

Pahlavani, M. and Harvie, C. (2008), Multiple structural breaks in Korea’s macroeconomic data: an application of the Lumsdaine and Papell test, Journal of the Korean Economy,  Vol.9, No.3, pp. 425-441.

Roshan, R, Pahlavani, M and M.N.ShahekiTash (2013) “Investigation on Habit Formation, Risk Aversion and Intertemporal Substitution in Consumption of Iranian Households by GMM Approach”International Economics Studies, Volume 42, Number1, Spring & Summer

.Pahlavani, M and  Roshan,R (2015) The Comparison among ARIMA and hybrid ARIMA-GARCH Models in Forecasting the Exchange Rate of Iran / International Journal of Business and Development Studies, Vol. 7, No. 1,  pp 31-50

Pahlavani, M. and Harvie, C. (2009), Effects of the Asian Financial Crisis on the Korean Economy: Some Further Empirical Evidence/ The Empirical Economics letters/ Vo.8.No.9.
	


نام و امضاء استاد :                                                                          نام و امضاء مدير گروه :
