
PhD in Economics & Management 
Statistics 

Instructor: Catia Scricciolo 
Syllabus a.y. 2020/21 

 
 

TEXTBOOK: Introductory Econometrics: A Modern. Approach, Fourth Edition. Jeffrey M. 

Wooldridge 

 
 

A P P E N D I X   B 
 
Fundamentals of Probability 714 

B.5 The Normal and Related Distributions 737 
The Normal Distribution 737 
The Standard Normal Distribution 738 
Additional Properties of the Normal Distribution 740 
The Chi-Square Distribution 741 
The t Distribution 741 

 

A P P E N D I X   C  
 
Fundamentals of Mathematical Statistics 747 
 

C.1 Populations, Parameters, and Random Sampling 747 
Sampling 748 

C.2 Finite Sample Properties of Estimators 748 
Estimators and Estimates 749 
Unbiasedness 750 
The Sampling Variance of Estimators 752 
Efficiency 754 

C.3 Asymptotic or Larger Sample Properties of Estimators 755 
Consistency 755 
Asymptotic Normality 758 

C.4 General Approaches to Parameter Estimation 760 
Method of Moments 760 
Maximum Likelihood 761 

C.5 Interval Estimation and Confidence Intervals 762 
The Nature of Interval Estimation 762 
Confidence Intervals for the Mean from a Normally Distributed Population 764 
A Simple Rule of Thumb for a 95% 
Confidence Interval 768 
Asymptotic Confidence Intervals for Nonnormal Populations 768 

C.6 Hypothesis Testing 770 
Fundamentals of Hypothesis Testing 770 
Testing Hypotheses about the Mean in a Normal Population 772 
Asymptotic Tests for Nonnormal Populations 774 
Computing and Using p-Values 776 
The Relationship between Confidence Intervals and Hypothesis Testing 779 
Practical versus Statistical Significance 780 

C.7 Remarks on Notation 781 
Summary 782 
Key Terms 782 
Problems 783 


