B, IIANATITIAHE T MILAMITINAL

OIKONOMETPIKH
ANAAYXH
ME IHAPAAEII'MATA

METADATA

Title: Econometric analysis by examples
Other Titles: -
Language: Greek

Authors: Panagiotidis, T., Professor, UOM, Bampinas, G.,
Assistant Professor, UOM

ISBN: 978-618-228-320-2
Subject: LAW AND SOCIAL SCIENCES

Keywords: Econometrics / Econometric analysis / Applied
econometrics / Gretl statistical package / Economics

Bibliographic Reference: Panagiotidis, T., & Bampinas, G. (20

25). Econometric analysis by examples [Undergraduate textbook].

Kallipos, Open Academic Editions. http://dx.doi.org/10.57713/kallipos-1068

Abstract

The book is divided into four main sections. The first section
introduces the Gretl econometric program, presenting
information on the program's basic features (installation,
navigation, data entry, command information, and session
storage). The second section presents the basic estimation
models and their limitations with the corresponding
theoretical documentation. This is followed by an analysis of
different functional forms of regression covering a range of
fields (economic, social) and data (time series, cross-sectional
data) and using qualitative variables in the regression models.
The third section critically examines the assumptions of the
classical linear model, the extent to which these assumptions
may vary, and at what cost.
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Different diagnostic tests of regression models are presented
for both cross-sectional data and time series models. The
problem of "correct functional form" is also discussed. The
fourth part deals with prominent issues of cross-sectional and
time series data and their combination (panels). For cross-
sectional data, the discrete choice models, which are widely
used in the social sciences as well as in other fields (education,
psychology, political science) are analyzed. For time series,
topics such as stationarity, cointegration, and ARCH-GARCH
models for cases of changing variation are presented, which
concern the fields of economics, finance, and other social
sciences. Finally, estimation models with panel data are
presented.
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