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SYLLABUS

Topic 1. Estimation theory and estimators
Probability distributions
Joint and conditional distributions. Measures of associations
Point estimation. Sample properties of estimators
Interval estimation and confidence intervals
Hypothesis testing. Types of error, power of the test, p-value
Examples of hypothesis testing; applications using SPSS, R, EViews, other software.

Topic 2. Introduction to bootstrap theory
Inference and confidence intervals
Finite versus asymptotic confidence intervals
The principles of bootstrap construction of confidence intervals
Theorems of asymptotic convergence in bootstrap theory.

Topic 3. Econometric modelling
From OLS regression to alternative estimation methods
Estimation methods for non-numerical data

Topic 4. Panel data
Unfeasibility of the estimation of the most general linear model on panel data
Assumptions on the coefficients and errors which characterize the classical linear panel
data models (“seemingly unrelated regression”, “fixed effects”, “random effects” etc.)
Estimation and inference in the classical linear panel data models; applications using
Gauss, EViews, Stata, other software.

Topic 5. Dynamic panel data
Estimation and inference in dynamic panel linear models: estimation by “GMM”
(instrumental variables)
The estimation methods of “Liviatan®, “Anderson-Hsiao”, “Arellano-Bond”.

Topic 6. Partial least squares structural equation modeling (PLS-SEM)
Introduction to partial least squares structural equation modeling (PLS-SEM)
Specifying structural models
Assessing reflective and formative latent variables in PLS-SEM
Assessing structural models in PLS-SEM
Mediation in PLS-SEM
Moderation and multigroup analysis in PLS-SEM
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