/' SOUTHERN UNIVERSITY OF SCIENCE AND TECHNOLOGY

(&) A3y
IREEEFR
COURSE SPECIFICATION
N TR ST E SRR E R 2B TH. WREEETsRE, B8
AREIREUM,

The course information as follows may be subject to change, either during the session because of unforeseen
circumstances, or following review of the course at the end of the session. Queries about the course should be
directed to the course instructor.

1. EFEAL K Course Title HHEZ Y Econometrics

FRBE R .
2. % % Department of Mathematics
Originating Department

3. RERS FMA301
Course Code

4. %4 Credit Value 3

5 TRIERA kA% 0 Major Core Courses
Course Type
BRY

6. A %2 Spring
Semester

7 BRET FYEXLE English & Chinese

Teaching Language

‘ \ bt HE R
BRI TRFER KR | 5 moepk 313
X (WEBABIRR, HFIHAE yangy3@sustc.edu.cn

b BRI D 0755-8801-5914
8. A
g:;::g:or(s), Affiliation& Yan Yang, Department of Mathematics
. . Rm313, The first Teaching Building
(For team teaching, please list yangy3@sustc.edu.cn
all instructors) 0755-8801-5914
LW RIBF. FRFER. KR

9 %3 Grader: #1645, Zifd 3 # 516, zhaohy@mail.sustc.edu.cn
Tutor/TA(s), Contact
HRALIRBU(TAH)

10.  Maximum Enrolment

(Optional)

1. BRFR PR ABIAERAT® (BRI HE(FAMAER) ISEtiny
Delivery Method Lectures |Tutorials Lab/Practical |Other (Please specify) (Total
g 48 22, K Q2R 6 48
Credit Hours Revision & Exam (2

weeks) 6-hours
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Pre-requisites — or  Other| ;.o matical Statistics(MA204) (or Probability and Statistics(MA212))
Academic Requirements

SRS HEZIMR
Courses for which this course
is a pre-requisite

SRR E FE(FMA304), &Rl4giit,
Financial risk management, Financial statistics

HEERBEARENER
Cross-listing Dept.

RN K # ¥ H P SYLLABUS
#22 H¥5 Course Objectives

The main objectives of the course are to introduce students to basic econometrics techniques and to prepare them to do
their own applied work. Students are encouraged to think of the course as a preparation toward their thesis research
project.

Fiik % > )% Learning Outcomes

The completion of this course would help students to be familiar with some basic econometrics models and techniques
of analysis such as The Simple Regression Model, Multi-variate Regression Analysis, Inference in the Multi-variate
Regression Model, Asymptotic Properties of OLS, Heteroscedasticity, Instrumental Variables and two stage least
square, Introduction to Panel Data Methods, Maximum Likelihood, Limited Dependent Variable Models. This course will
train students to develop abilities to conduct some research in econometrics.
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Course Contents (in Parts/Chapters/Sections/Weeks. Please notify name of instructor for course section(s), if
this is a team teaching or module course.)

Chapter 1 The Nature of Econometrics and Economic Data (2 hours)
BH1E IFELFFENIER S 252 M)

PART 1: Regression Analysis with Cross-Sectional Data

ST B HE R R A 2 A

Chapter 2 The Simple Regression Model (4 hours)

2w A AR (4 /M)

Chapter 3 Multiple Regression Analysis: Estimation (4 hours)
H3FE  ZouhESH: fhThE4 D)

Chapter 4 Multiple Regression Analysis: Inference (2 hours)

W4 ZouhlESHr: HEEQ2 D)

Chapter 5 Multiple Regression Analysis: OLS Asymptotics (2 hours)

$Fs5EE ZIolHSHT: OLS Kt /M)
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Chapter 6 Multiple Regression Analysis: Further Issues (2 hours)
FoT  ZIullANHT: IRAL (2 /M)

Chapter 7 Multiple Regression Analysis with Qualitative Information: Binary (or Dummy)
Variables (2 hours)

B1E SAEMEEMZ TR TAEEE) R R M)
Chapter 8 Heteroskedasticity (4 hours)

H 8= I EVE®G /DR

Chapter 9 More on Specification and Data Issues (3 hours)

B0 F ARSI ] RN ARTT (3 /)

Midterm examination (2 hours)

W52 /N

PART 2: Regression Analysis with Time Series Data

55 0 I TR) Py 50 00 A B R 11 2

Chapter 10 Basic Regression Analysis with Time Series Data (3 hours)
55105 I TA] PP A0 B A R AR [ E 70 1 (3 /N )

Chapter 11 Further Issues in Using OLS with Time Series Data (3 hours)
113 OLS H - THF a7 41 i HoAth 1) /(3 /MBS

Chapter 12 Serial Correlation and Heteroskedasticity in Time Series Regressions (3 hours)
5125 W[ A B R AR SRR S ZE 1 (3 /M)

PART 3: Advanced Topics

B R

Chapter 13 Pooling Cross Sections Across Time: Simple Panel Data Methods (2 hours)
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Chapter 14 Advanced Panel Data Methods (4 hours)

BT R EETTE (4 /8

Chapter 15 Instrumental Variables Estimation and Two Stage Least Squares (4 hours)
15w TARREAM SN Buk/h —ai%k@ /N

Chapter 16 Simultaneous Equations Models (2 hours)

16 E  BROLJTEARAL(2 /N

b R H e 2% %K Textbook and Supplementary Readings

S HF Textbook:

Introductory Econometrics A Modern Apporach, Jeffrey.M. Wooldridge, 6e, Cengage Learning,2015
HAh 22 Bk} Supplementary Readings:

Basic Econometrics(5e), Damodar Gujarati, Dawn Porter, Mcgraw, 2017

THEZLFFECE 40, 1w BOW, m&53a hhktt, 2015

BRFEPP ASSESSMENT
AR PRAh I A SERERSG AT B B/
Type of Time % of final Penalty Notes
Assessment score
H#) Attendance
WRERI
Class
Performance
N 10%
Quiz
T H Projects 20%
SERMENL 20%
Assignments
HrhEK 20%
Mid-Term Test
HIRER 30%
Final Exam
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HARMRE
Final
Presentation

Hy (TREFE
5 P VG T
=)

Others (The
above may be
modified as
necessary)

it 47 = GRADING SYSTEM

M A. +=25%Z 4| Letter Grading
OB. —&id4rHl GEM/AEM) Pass/Fail Grading

e ##t REVIEW AND APPROVAL
AERBRECSTUTHENERSHET

This Course has been approved by the following person or committee of authority




