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The objective of this course is to enable students to critically interpret economic
data in order to derive useful information for understanding reality. The course
follows both a theoretical and applied approach.

The theoretical approach introduces the statistical properties of some tools used
by economists to analyze data. The applied approach involves students learning
to manipulate and interpret economic data. The exercises will be carried out
using free software (such as Gretl or R) to allow students to be self-sufficient in
basic econometric analysis.

There are no prerequisites for this course; however, the fundamental contents
of Microeconomics, Macroeconomics, Statistics |, and Statistics || courses make
it easier to understand certain parts of the course.

The course aims to provide students with knowledge of the basic concepts of
econometrics used for analyzing the economic system as a whole.
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Content knowledge

PART ONE Introduction and Review

Chapter 1 Economic Questions and Data

Chapter 2 Review of Probability

Chapter 3 Review of Statistics

PART TWO Fundamentals of Regression Analysis

Chapter 4 Linear Regression with One Regressor

Chapter 5 Regression with a Single Regressor: Hypothesis Tests
and Confidence Intervals

Chapter 6 Linear Regression with Multiple Regressors

Chapter 7 Hypothesis Tests and Confidence Intervals in Multiple Regression
Chapter 8 Nonlinear Regression Functions

Chapter 9 Assessing Studies Based on Multiple Regression
PART THREE Further Topics in Regression Analysis

Chapter 10 Regression with Panel Data

Chapter 11 Regression with a Binary Dependent Variable
Chapter 12 Instrumental Variables Regression

Chapter 13 Experiments and Quasi-Experiments

Chapter 14 Prediction with Many Regressors and Big Data
PART FOUR Regression Analysis of Economic Time Series Data
Chapter 15 Introduction to Time Series Regression and Forecasting
Chapter 16 Estimation of Dynamic Causal Effects

Texts and readings

Introduction to econometrics FOURTH EDITION
James H. Stock ® Mark W. Watson

Notes, additional materials

Repository

Slides

Assessment

Assessment methods

Written exam

Assessment criteria

Final exam and grading criteria

Further information




