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HAz4w it Course Description

This course is the first course in econometrics at the graduate level. We will cover the basic and
modern methods of econometric theory. The course materials will provide the students a foundation
for empirical methods in economics. The course is based primarily on the textbook "Econometric
Analysis", by W. Greene.

It is assumed that students have taken an undergraduate econometrics course. However, students who
have not taken an econometrics course at undergraduate may need to read an undergraduate-level
econometrics book written by Wooldridge or Gujarati and Porter. In this course students must learn
how to

use R or other packages (for example, Stata, EViews, GAUSS, MATLAB, RATS, SAS, or TSP) to replicate
examples in the textbook.
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# 3 i K % Teaching Schedule & Content

¥ =t Week R & Subject/Topics % 2xRemarks
1 Introduction
2 Stata Programming
3 Stata Programming
4 Matrix Algebra
5 Probability Theory
6 Statistical Inference
7 Classical Multiple Linear Regression Model
8 Classical Multiple Linear Regression Model
9 #p ¢ ¥ 223 Midterm Exam
10 Classical Multiple Linear Regression Model
11 Classical Multiple Linear Regression Model




12 Binary Variables in Regression and Structural Change
13 Binary Variables in Regression and Structural Change
14 Specification Tests and Model Selection

15 Instrumental Variable Estimation

16 Instrumental Variable Estimation

17 Nonspherical Disturbances

18 # % ¥ % Final Exam
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Textbook & Other References (Title, Author, Publisher, Agents, Remarks, etc.)
Greene, William H. (2012), Econometric Analysis}, Tth edition, Prentice Hall (B¥3Z & 1)
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Teaching Aids & Teacher’ s Website(Including online teaching information.
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