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DOMANDE ORALE ADVANCED STATISTC

. Sample Statistic

. Random Sample - Observed Sample

. Binomial - Bernoulli Distribution

. Samplig Distribution of sample mean/variance
. Likelihood function of poisson

. Maximum likelihood estimate - properties

. Fisher information (score/observed function)

. Sufficient Statistics

. Estimator Properties

. Hypothesis testing (schema 4 situazioni)

. Power Function (with graph)

. Neyman pearson lenna

. P-value

. OLS estimator

. Proprieta algebrica degli stimatori (slide 56)
. Decomposition of the deviance (con passaggi)
. OLS estimator of beta

. Gauss — markov

. Statistic properties of estimator

. t-test and f-test (come si distribuiscono)

. Proxy and instrumental variable

. VIF © Varianza dello stimatore di

. Chow Test

. Durbin — Watson

. GLS

. Endogeneita e esogeneita
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