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Qutline

Panel Data Models with Cross-correlations?

o Cross-correlations effects and tests on CCE
o Panel data models with cross-correlations
o Panel VAR models
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Codes:

Panel data models with CCE
e Xxtdcce2_example.do
e session 6

Panel VAR models
e PVARexamplel.do (GMM)
e PVARexample2.do (GMM)
e Xtvar_example.co (FE)



