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This is typically the first course in Econometrics taken by graduates. Econometrics is an
application of statistical methods to the estimation of economic relationships. As such, this is neither
a statistics course nor a course in economic theory, although students are expected to have a basic
understanding of both statistics and economic theory. Whereas economic theory courses discuss
relationships among various economic variables, this course reveals how those relationships are
discerned from data. The primary focus of this course is on estimation methodology. Consequently,
the course more closely resembles theory courses such as micro, macro and finance where basic
techniques used in economics are taught, rather than field courses such as urban or labor
economics which focus on particular economic problems and issues. Since this is an introductory
course, it will not cover all aspects of econometric estimation. My goal is to impart basic theory
required for interpreting and understanding linear regression models used in econometrics. Although
students will be given several opportunities to gain "hands-on" experience with real data through
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homework assignments, the focus will for the most part remain on the underlying theory.
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Lectures, Case studies, Reading news paper articals related to international finances.
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Students have to do oral presentations to earn extra credits.
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RN J. Wooldridge, Introduction to Econometrics: A Modern Approach, 4th edition, South-Western, 2008.
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