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Study method Number of credits Study method Number of credits 
Lectures 0 Consultations 1 
Individual work 4 Seminars 0 
 
Course summary 
 

1. Simple regression model: least squares method; Gauss-Markov theorem; statistical analysis.  
2. Multivariate regression model: least squares method; Gauss-Markov theorem; statistical properties of least 

squares estimator.  
3. Some aspects of multivariate regression: multicollinearity; dummy variables; partial correlation; model 

specification problems; stochastic regressors; heteroskedasticity; time varying correlation.  
4. Generalized least squares method. 
5. Maximum likelihood method for regression models.  
6.    Forecasting with regression models: unconditional forecasting; conditional forecasting; forecasting in the    
       case of correlated errors.  
6. Simultaneous equations model.  
7. Time series models: distributed lag models; dynamic models; unit roots and cointegration; ARIMA models; 

GARCH models.  
8. Discrete dependent variable models.  
10.  Panel data analysis. 
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