


2. Statistical Properties of Ordinary Least Squares  
a. Unbiasedness 
b. Consistency, asymptotic normality and efficiency 
c. Residuals and error terms 
d. Misspecification 
e. Goodness of fit 

3. Hypothesis Testing and Confidence Intervals 
a. Exact tests in the classical linear model 
b. Large sample tests 
c. Exact and asymptotic confidence intervals and confidence regions 
d. Heteroskedasticity-consistent covariance matrices 
e. The delta method 

4. Nonlinear Regression 
a. Method of moments estimators for nonlinear models 
b. Nonlinear least squares 
c. The Gauss-Newton Regression 
d. One-Step Estimation 
e. Hypothesis testing 

5. Generalized Least Squares 
a. GLS and feasible GLS estimators 
b. Heteroskedasticity 
c. Autoregressive and moving-average processes 
d. Testing for serial correlation 
e. Panel data models 

6. Instrumental Variables Estimation 
a. Instrumental variables 
b. Statistical properties of IV estimators 
c. Hypothesis testing 
d. Testing overidentifying restrictions 
e. DWH tests 
f. IV estimation of nonlinear models 

7. The Generalized Method of Moments 
a. GMM estimators for linear regression models 
b. GMM estimation with heteroskedasticity of unknown form 
c. Fully efficient GMM estimation 

8. The Method of Maximum Likelihood 
a. ML estimator 
b. Consistency and asymptotic normality 

 
 





Accommodation for Disabilities 

If you qualify for accommodations because of a disability, please submit your 
accommodation letter from Disability Services to your faculty member in a timely 
manner so that your needs can be addressed.  Disability Services determines 
accommodations based on documented disabilities in the academic 
environment.  Information on requesting accommodations is located on the Disability 
Services website. Contact Disability Services at 303-492-8671 or dsinfo@colorado.edu 
for further assistance.  If you have a temporary medical condition, see Temporary 



Please know that faculty and graduate instructors have a responsibility to inform OIEC 
when they are made aware of incidents of sexual misconduct, dating and domestic 
violence, stalking, discrimination, harassment and/or related retaliation, to ensure that 
individuals impacted receive information about their rights, support resources, and 
reporting options. To learn more about reporting and support options for a variety of 
concerns, visit Don’t Ignore It. 

  

Religious Holidays 

Campus policy regarding religious observances requires that faculty make every effort to 
deal reasonably and fairly with all students who, because of religious obligations, have 
conflicts with scheduled exams, assignments or required attendance. 

See the campus policy regarding religious observances for full details. 


