Econometrics Review:

Topics Covered by the Economics Department in Summer 2013
1. Probability

· Probability spaces

· Random variables

· Moments of a random variable

· Stochastic relationships

· Limit results

· Estimators and their properties

 

2. Linear Algebra 
(Topics covered depended upon time constraints and what was covered in math review)

· Matrices and operations with them

· Matrix differentiation

· Rank, determinant, and inversion

· Quadratic forms

· Linear subspaces

 

3. Classical Econometrics

· Classical Linear Model 

· OLS

· Gauss-Markov Theorem

· Large sample properties of the OLS

· Estimation of error variance

· Measures of fit

· Inference

