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	Name: Prakasam Geetha Rani
	Affiliated University: The PNG University of Technology, Lae, PNG
	Course Name: Econometrics
	Number of Lectures: 15
	Course Language: English
	Keyword: Simple Regression, Ordinary Least Squares, Classical Linear Regression Model, Parameters, Estimates
	Course Description 100 200 words:  Econometrics involves the application of Mathematics and Statistics in empirically testing the economic theory and models. It deals with how economic theories and hypothesis can be empirically tested. Broadly the topics are simple regression analysis using time series, cross sectional and or panel data, the assumptions of ordinary least squares (OLS), the derivation and estimation of the OLS parameters, the Guass-Markov theorem, Precision of estimators, Goodness of fit, Hypothesis Testing and its Theoretical Foundations; Multiple Regression; Violation of OLS Assumptions and their implications, Dummy Variables, Introduction to Limited Dependent Variable models and maximum likelihood estimates; Hands-on-exercises in computers.
	Course Goals and Objectives Approximately 100 words: To specify simple and multiple regression equations 
To estimate the parameters and constants and evaluate the statistical significance of the parameters 
To interpret the estimated results and assess the goodness of a fit of regression equations
To understand the use of dummy variables as explanatory variables and the use of limited dependent variable models
To apply the econometric models in testing economic theories.
	Textbook: Basic Econometrics 5th Edition (by Damodar N. Gujarati, and Dawn C. Porter), 2003.
	The format  Title AuthorEditor Publisher Year of PublicationReferences: Introduction to Econometrics 5th Edition Christopher Dougherty, 2016. Oxford University Press
	The format  Title AuthorEditor Publisher Year of PublicationCourse Requirements and Grades: This course Econometrics is a basic course. Basic mathematics and statistics courses are the pre requistes. It follows a ten point grade starting from 9 to 0, with a corresponding O to C- scale. The detilas are attacced in the supplementary file. The quiz and exercise are to be practised. 
	Main ContentWeek 1: Introduction to Simple Regression 
	Main ContentWeek 2: Simple Regression 
	Main ContentWeek 3: Simpe Regression: r^2 & Hands-on-Exercise
	Main ContentWeek 4: Central Limit Theorem, Probability and Probability Density Function (PDF)  
	Main ContentWeek 5: Hypothesis Testing: Basics
	Main ContentWeek 6: Simple Regression: Testing of Hypothesis
	Main ContentWeek 7: Extension of Simple Regression: Functional Forms I 
	Main ContentWeek 8: Extension of Simple Regression: Functional Forms II
	Main ContentWeek 9: Extension of Simple Regression: Functional Forms III 
	Main ContentWeek 10: Multiple Regression  
	Main ContentWeek 11: Multiple Regression: Estimation and Interpretation
	Main ContentWeek 12: Multiple Regression: Hands-on-Exercise  
	Main ContentWeek 13: Introduction to Dummy Variables 
	Main ContentWeek 14: Introduction to Dummy Variables and Regression Methods
	Main ContentWeek 15: Regression with Dummy Variables: Hands-on-Exercise 
	Main ContentWeek 16: Application of Regression 
	Course Date: 2022/04/04
	Course Date_1: 2022-07-03


