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(Description)

Econometrics is based upon the development of statistical methods for estimating
economic relationships, testing economic theories, and evaluating and implementing
government and business policy.

Econometrics is a compulsory course for undergraduate economics majors. The main
purpose of this course is to introduce students to the theory and practice of econometrics
and help students understand the assumptions in light of actual empirical applications.
College algebra and probability and statistics are required for this course.

The topics of this course include estimation, hypothesis testing and model evaluation
in the linear regression model, observational and experimental methods to identify causal
effects including instrumental variable, models with dummy independent variable, model
with lagged variable, simultaneous equations econometric model, and simple time series
econometric model. Lectures are supplemented by computer exercises that use EViews.
Small projects and simple empirical research are required.
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