ECO 2400: ECONOMETRI CS, C. Gouri er oux

The aimof the first part of the econometric course is to describe the
mai n estimation methods with their theoretical properties.

1. I ntroduction

statistical nodel,statistical problens, estinmtors, comparison of estimators
2. Unbi ased estimation

unbi ased estinmator,efficient estimtor, Cranmer-Rao efficiency bound, best
unbi ased estinator, best |inear unbiased estinmator(linear

nodel , OLS, G.S), Monte-Carl o i ntegration.

3 Maxi mum | i kel i hood met hod

the principle, finite sanple properties, exanpl es, nunerical algorithmfor
i kelihood optimsation,asynptotic properties

4 Generalized Method of Monent

Monment restrictions,instrunental variabl es, exanples(error in

vari abl e, rati onal expectation, sinultaneous equations,intertenpora
behavi our), nonent estinmator, opti mal nonents.

The course is systematically illustrated by econonetric

nodel s, i ncl udi ng: i near regression, nonlinear regression,logit, probit
nodel , dur ati on nodel , Poi sson regression, aut oregressi ve process, ARCH
process, seem ngly unrel ated regression, si nultaneous equati on

nodel , di sequi | i bri um nodel , Tobit nodel , CAPM survey sanpling. .
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