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HAz4w it Course Description

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: classical linear
regression model, hypothesis testing, dummy variable regression, multicollinearity, and
heteroscedasticity.

#A2 P &  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: classical
linear regression model, hypothesis testing, dummy variable regression, and
multicollinearity
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Course Objectives
Basic Learning Outcomes and Dept.’ s
Education
Objectives
FILA AT S e B B R R I A 15 8 R SR S 4 - Mathematical analysis
A |skills: application of mathematical theories and game theory to analyze economic
issues
FREGALS TR A L FTAPPEFT AL ~ TR 23 E 2147 - Enpirical analysis
B |skills: application of statistics and econometrics in data collection and .
examination
c MopLig A B ek BRHEAT M %R e B* o Microeconomic perspective:
understanding of microeconomic theories and relevant application
D TREAZERN R EAEM I H 2 Y - Macroeconomic perspective:
understanding of macroeconomic theories and relevant application
B BERA CEFFRREAEIERL VR REN 4 - Enployment opportunities: capabilities .
of working on important policy and decision challenges in business and government
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¥ 3% & B # Teaching Schedule & Content

#F =t Week R % Subject/Topics % :fRemarks




1 Introduction to econometrics

2 Holiday: No class

3 Basics of probability and statistics
4 Two-variable regression model

5 Holiday: No clas

6 Two-variable regression model

7 Two-variable regression model

8 Two-variable regression model

9 #p ¢ ¥ i Midterm Exam

10 Extension of two-variable regression model
11 Multiple regression model

12 Multiple regression model

13 Multiple regression model

14 Dummy variable regression model

15 Dummy variable regression model

16 Dummy variable regression model

17 Multicollinearity

18 # & ¥ 3% Final Exam

% % ¥ & Teaching Strategies

WHE P Lecture
H i Miscellaneous: Computer Exercises

[:] & 23 #Group Discussion [:]
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B 2FrE2 5 A®E > ;¢ Grading & Assessments

e A 57 e b o] 5 ~3%E > 3% Assessments
Rk RE gl B £ £z Ecdid H o
[tems Percentage ¢ 9 54 w3 gt N iy 9
BF 2 5 General 10%
Performance
#e ¥ 24 Midterm Exam 30%
# %+ X4 Final Exam 30%
i¥%¥ =% Homework and/or 0
. 10%
Assignments
H # Miscellaneous
(Class participation and 10%
discussion)
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Grading & Assessments Supplemental instructions

Late homework assignments will not be graded. If you miss the exams due to {\bf documented illness or

family emergency}, your grade will be
computed without the missed exam with weights on other components.
It is important to remember there will be no make-up exams.
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Gujarati, D. N. and D. C. Porter (2009), {\em Basic Econometrics}, 5th edition, New York: McGraw-Hill.
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Wooldridge, J.~M. (2009), {\it Introductory Econometrics —— A Modern Approach},
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Teaching Aids & Teacher’ s Website (Personal website can be listed here.)

H 48 L3P (Supplemental instructions)




