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Riepilogo della scorsa lezione

• Diagnostica del modello
• I comandi post-stima in Stata
• Test di Durbin-Watson
• Esempi
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Sommario

• Diagnostica del modello
• GLS
• Regressione di Cochrane-Orcutt
• Esempi
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Diagnostica del modello
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Prais
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Prais, corc
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Riepilogo

• Diagnostica del modello
• GLS
• Regressione di Cochrane-Orcutt
• Esempi
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Per approfondire Stata

• Delicious  http://delicious.com/tag/stata
• Delicious  http://delicious.com/c.drago/stata
• Pagine su Stata ad UCLA http://www.ats.ucla.edu/stat/stata/
• Statacorp website http://www.stata.com/
• Statacorp, risorse per l’apprendimento di Stata 

http://www.stata.com/links/resources1.html
• Tutorial (Carolina Population Center) 

http://www.cpc.unc.edu/research/tools/data_analysis/statatuto
rial/index.html

• Tutorial (Rodriguez Princeton University) 
http://data.princeton.edu/stata/default.html

• Parole chiave utili: “Stata”, “Stata codes”, “Stata notes”, “Stata 
commands”, “Stata tutorial”, “Stata programming”, “Stata tips”.

http://delicious.com/tag/stata�
http://delicious.com/c.drago/stata�
http://www.ats.ucla.edu/�
http://www.stata.com/�
http://www.stata.com/links/resources1.html�
http://www.cpc.unc.edu/research/tools/data_analysis/statatutorial/index.html�
http://www.cpc.unc.edu/research/tools/data_analysis/statatutorial/index.html�
http://data.princeton.edu/stata/default.html�


Modelli Econometrici: 
Applicazioni 
con Stata

Lezione 6 9

Bibliografia (I)

• Di Fonzo Lisi (2005) “Serie Storiche Economiche” Carocci
• Marcellino (2006) “Econometria Applicata” Egea
• Scepi (2010) “Corso di Modelli Econometrici”
• Statacorp (2007) “Stata 10 Manuals”
• UCLA Academic Technology Services (2010): 

http://www.ats.ucla.edu/stat/stata/output/reg_output.htm

http://www.ats.ucla.edu/stat/stata/output/reg_output.htm�

	Slide Number 1
	Slide Number 2
	Slide Number 3
	Slide Number 4
	Slide Number 5
	Slide Number 6
	Slide Number 7
	Slide Number 8
	Slide Number 9

