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Learning objectives

The course aims to present to students some statistical techniques, in order to use them to solve decisional
problems in some economic disciplines.

Particular attention is paid to methodological aspects which can be encountered in economic analyses.

Contents

Elements of inference

Linear Models

Time Series

Detailed program

Prerequisites on inference. Sampling from normal distribution

Uni-variate linear regression

Bi-variate linear regression

Multivariate linear regression



Time series analysis. Introduction. Total and partial autocorrelation functions

Stationarity. Wold theorem

Specification of the parameters of ARIMA models

Destagionalization. Final comments

Prerequisites

Elements of asymptotic inference.

Teaching methods

28 hours of theoretical lectures (4 cfu).

Assessment methods

A written tecnical report on a data set given by the teacher, in which the spss code output is produced and deeply
interpreted and commented, about one of the two following preblems: selection of a linear model, Box-Jenkins time
series. Then, a theoretical talk following these lines: to assess students’ knowledge and understanding of the main
concepts of the subject through theoretical questions and to test students’ ability in the application of such
concepts to solve simple practical problems, through the discussion of the produced output.. 

Textbooks and Reading Materials

Slides in the e-learning website. Notin offline.

Semester

Second semester.

Teaching language

Italian
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