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Applied Social Science Center
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Course Name
Economic Statistics and Econometrics

Professor(s)
Pedro Raffy Vartanian

Office hours

48 hours

Course Overview

Data and Descriptive Statistics. Random variables. Study of probability distributions. Application
of estimation techniques. Hypothesis testing. Understanding and use of linear models.
Introduction to unit root tests. Understanding of issues related to the exogeneity and causality.
Study of Vector Autoregression model. Binary dependent variables. Time series regression
analysis and prediction. Introduction to the estimation of dynamic causal effects.

Topics outline

Data and Descriptive Statistics.

Random variables.

Study of probability distributions.

Application of estimation techniques.
Hypothesis testing.

Linear models.

Unit root tests.

Understanding of issues related to the exogeneity and causality.
Study of Vector Autoregression model.

Binary dependent variables.

Time series regression analysis and prediction.
Estimation of dynamic causal effects.

Letter Grade Assignment

Grade A (Excellent)
Grade B (Good)

Grade C (Satisfactory)
Grade D (Unsatisfactory)
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