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This Syllabus is constituted basing on the training plan for international school
undergraduate at JUFE in 2014.

Course Description
This course is an introduction to econometric theory and practice. This involves
applying statistical techniques, primarily regression analysis, to economic events and
behavior. The emphasis of this course is on the practical use of basic econometric
techniques and its merits for economic analysis. Formal proofs and rigorous
derivations of econometric theory will not be attempted in this course.

Course Objectives
This course aims to provide students with a range of important skills, which are of
both academic and vocational value, as they form an essential part of the intellectual
training for an economist. These skills will also be useful for a variety of other careers,
as the analysis of data is central to many professions. In particular, the course aims to
give students an awareness of the empirical approach to economics and the value that
this to decision-making for consumers, firms and governments.

Required Text
[1]Jeffrey M. Wooldridge, Introductory Econometrics :AModern Approach 4e,2009.
[2]R. Carter Hill, William E. Griffiths and Guay C. Lim (HGL) ,Principles of
Econometrics, Wiley; 3 edition, 2007.
[3]R. Carter Hill, William E. Griffiths and Guay C. Lim (HGL) ,Using EViews for
Principles of Econometrics, Wiley; 3 edition, 2008.

Grading Policy
1. Academic dishonesty
It is not feasible to attempt to develop a list of all conceivable examples of academic
dishonesty, but it may be helpful to list a few and to note that they all involve an
attempt to deceive, to distort perceptions of reality, to gain a record of academic
accomplishment greater than earned. All who are parties to the deceit are involved in
academic dishonesty. Most acts of academic dishonesty involve cheating on
examinations or reports in one way or another, improperly obtaining examination
question, plagiarism, forgery, falsification of records or impersonation of a candidate
taking an examination.



2. Point distribution
Attendance 10%
Homework 25%
Mid-semester test 15%
Final examination 50%

Grade notational %
High distinction 91-100
Distinction 81-90
Credit 71-80
Pass level 60-70
Fail level below 60
3. Course learning objectives
Students should be able to:
a. Analyse and make use of empirical data in economics to solve a variety of
problems.
b. Make use of econometric software packages as tools of quantitative and statistical
analysis to compute empirical results.
c. Understand the assumptions behind the models that are used and the limitations of
the results obtained.
d. Understand the nature of uncertainty and the methods that can be used to deal with
it.
e. Develop a good intuitive and theoretical grasp of the dangers, pitfalls and problems
encountered in undertaking applied modelling.

Course Outline
Session Topic
1 Linear Algebra and Math Review1
2 Linear Algebra and Math Review2
3 Introduction to Econometrics
4 The Simple Regression Model
5 Multiple Regression Analysis: Estimation
6 Multiple Regression Analysis: Inference
7 Multiple Regression Analysis: OLS Asymptotics
8 Multiple Regression Analysis: Further Issues
9 Multiple Regression Analysis with Qualitative Information: Binary (or

Dummy) Variables
10 Heteroskedasticity
11 Basic Regression Analysis with Time Series Data
12 Further Issues in Using OLS with Time Series Data
13 Serial Correlation and Heteroskedasticity in Time Series Regressions
14 Instrumental Variables Estimation and Two Stage Least Squares
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