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LEARNING OUTCOMES

Learning Outcomes

With the successful completion of the course, the students will acquire knowledge and
skills that will enable them to:
« design and estimate a linear regression model,
e Use an econometric software package (e.g. E-views) in the application of
econometric techniques,
« evaluate econometric models and their results,
« evaluate results of diagnostic tests.

General Competencies




Search for, analysis and synthesis of data and information, with the use of the
necessary technology.

« Decision making.

« Criticism exercise.

« Production of free, creative and inductive thinking.

CONTENT OF THE COURSE

Econometrics as a subject is based on the sciences of Economics, Statistics and
Mathematics. Its purpose is the measurement and empirical control of economic
relationships. The course aims to familiarize students with the use of econometric
techniques to estimate economic models using econometric software packages (eg E-
Views).
Suggested course material:
« Introduction to econometrics.
« Single equation regression models.

+ Bi-variate regression model: Basic ideas, model estimation, the method of

least squares (OLS), coefficient of determination.

+ Classical normal linear regression model (CNLRM).

+ Bi-variate regression: interval estimation and hypothesis testing.

+ Extensions of the Bi-variate Linear Regression Model.

+ Multiple regression analysis: The problem of estimation, The problem of

induction.

+ The use of dummy variables.
« Violation of assumptions of the classical model and residual diagnostic tests.

+ Normality.

+ Multicollinearity.

+ Heteroscattering.

« Autocorrelation.

TEACHING AND LEARNING METHODS - EVALUATION

TEACHING METHOD In the classroom.

USE OF INFORMATION | PowerPoint presentations.
AND COMMUNICATIONS | Learning process support through the e-class
TECHNOLOGY | electronic platform.
Communication via e-mail and course discussion
group.
Use of econometric software (eg E-views).

TEACHING
L. Semester
ORGANIZATION Activity Workload

Lectures 52 hours




Individual Study 98 hours

Course Total
(25 hours per ECTS) 150 hours

STUDENT |1. Written final exam (50%) which includes:
EVALUATION | 1.1. Multiple choice questions.
1.2.Evaluation of theory elements.
1.3. Solving Exercises.
2. Group Laboratory work (50%)

Remarks:
The evaluation process and evaluation criteria will be
posted on the course website in the e-class.
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