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Course Objectives

This course is an introductory econometrics at the undergraduate level. This
course aims at giving students basic understanding of econometrics theories

and applying econometric techniques of regression analysis. Various econometric
models are illustrated by practical examples based on concrete data to achieve
this goal. We will cover the following topics: heteroscedasticity, autocorrelation,
qualitative response models, panel data, dynamic econometric models, basic

time series methods, and forecasting methods.
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A [Mathematical analysis skills: application of mathematical
theories and game theory to analyze economic issues
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B |Empirical analysis skills: application of statlstlcs and o
econometrics in data collection and examination
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C [Microeconomic perspective: understanding of microeconomic
theories and relevant application
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D |[Macroeconomic perspective: understanding of macroeconomic
theories and relevant application
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E |Employment opportunities: capabilities of working on important O
policy and decision challenges in business and government
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Course Outline

1. Heteroscedasticity

2. Autocorrelation

3.Qualitative Response Models

4.Panel Data

b.Basic Time Series Methods: Nonstationarity, Spurious Regression,
Dickey-Fuller Unit Root Tests, Cointegration

6. Forecasting Methods: AR, MA, ARIMA, and ARCH Model
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Resources Required (e.g. qualifications and expertise, instrument and equipment, etc.)

FER

AL AR E 2 2 2R

Course Requirements and Suggested Teaching Methods
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