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Course Objectives:

This ccurse has an elementary focus and intended for students who had bazie
elementary courses in statistics and mathematics, inroductory and intermediate
courses in economics. To understand how economists combine economic
theory, real world data, mathematical and statistical tools in erder to learn
about econoimic behaviour. Topics include types of data (time series cross
seclional), probability distributions, expected values, variances and covarances

estiniations, liypothesis lesting, simple and multiple regression models and
dynamic models.

Prerequisites  MA 1130, MS 301043120, EC 2810 and EC 2320 or consent of

instructor.

There will be an kour lab

Tenthgols:

Learning and Pragticing Econometrics , Griffiths, Carter, and Judge , Wiley &
Son, 1993,

The Computer Handbook for Bconaimerrics, K. Carter Hill, Wiley & Son, 1993

2ESS 6.1 for Windows, Student Version, 1994,

** you may find it useful to revicw the following texts:

Basic Egonontetricy, 2nd. ed,, D, Gujarati, McGraw-Hill, | 1988

Any introductory stalistics for business and econom|es




Stadent Evaluation:

4 Asgignment 20%% Idid-Term 2%
Term Paper 0% Fingl Exom 405

Course Outline:
Why Is Econometrics Mecessary? Ch. 1

The Foundations of Estimation and Infcronce

Some Basic Ideas; Statistical Concepls fue Ecounomisis Ch. 2
Statistical Inference 1 & 1t
Estimating the Mean and Variance of a Populalion Ch. 3
Interval Estimation and Hypotlesis Tests for the Mean
of a Morinal opulation Ch. 4

The Simple Linear Statistical Model

Shunple Regression; Economic sad Statst al Model Specification and

Estimation Ch. 5
Inlerence in the Siv.ple Resression Todel: '

Estimator Sompling Characteristics and Properties Ch. &

Inlerval Estimation, Hypothesis Testing, and Prediction Ch: 7

The Simple Linear Statistical Model: Cheosing the Funcliomal Form,
Iteporting Result, and Catiying Theough i Econometic Analysis Ch. B

General Lincar Statistical Model

Mioddel Specification and Eslimation Clu 9
Inference in the Geucral Linear Statistical Model Ch, 10
Combining sample and Nensample Information and Further Applications

of the General Lipenr Statistical Model Ch: 11

Economeiric Topics

Dummy varisbles and Varying Coellicient Models Ch, 12
Collinesar Economic Yaruble Ch. 13
Large Sampte Theory and Models with Randum Regressions Ch. 14

Linear Statistical Biodels with a Geseral Ervor Covarisnce Malrix

Heteroskedastic Errors Ch. 15
An Awtegorrelated Ervor Model Ch. 16
An Infroduetion 1o Sinwlaacous Equation Economelne Models Ch. 1%

=2 Due (o (he lmited (e, we may not ¢ able te cover all of the above, but we will try.




