Bilkent University Fall 2024
Department of Economics

ECON 301 (03)

Econometrics |

Course Syllabus (Revised)

Review of statistics, simple linear regression and multiple linear regression, violations to
Gauss-Markov assumptions: random sampling, multicollinearity, heteroskedasticity, serial
correlation, endogeneity, simultaneous equation models, time series: ARMA models and VAR
models, panel data estimation, maximum likelihood estimation, limited dependent variables:
binary choice models.

Lecturer Dr. H. Ozan ERUYGUR
AHBYV University, FEAS, Department of Economics.
E-mail : eruygur@gmail.com
Web Page : https://www.0zaneruygur.com

Teaching Assistant  Berkay CATAL
E-mail: berkay.catal@bilkent.edu.tr

Course Schedule Tuesday 15:30-17:20 Z25 (Building A, Ground Floor)

Friday 10:30-12:20 Z25 (Building A, Ground Floor)

Lab. Hour Friday 09:30-10:20 B305 (Building B, 3" Floor)

Prerequisite(s) (ECON101 and ECON102 and ECON222) or ((ECON207 or
(ECON203 and ECONZ204)) and (MATH230 or MATH255 or
MATH260 or MATH262))

Recommended Books Wooldridge, J. M., Introductory Econometrics: A Modern Approach.

Lecture Notes Ozan Eruygur’s Lecture Notes. Accessible from:
https://www.ozaneruygur.com/eng/
- Lecture Notes - Econometrics | (2024 - Bilkent University)
(password for pdf’s: metuecon)

Assessment The course will be assessed as follows:
Homework and Lab Exam % 10
In-class attendance % 15
Midterm | % 20
Midterm I % 20
Final Exam % 35
Softwares Stata and Excel

Further Requirements You are expected to attend classes regularly.
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Course Outline*

Week Subjects

1 | Review of Statistics, Simple Linear Regression and Multiple Linear Regression

Review of Statistics, Simple Linear Regression and Multiple Linear Regression

Violations to Gauss-Markov assumptions: Random Sampling

Violations to Gauss-Markov assumptions: Multicollinearity

Violations to Gauss-Markov assumptions: Serial Correlation

Violations to Gauss-Markov assumptions: Endogeneity

2
3
4
5 Violations to Gauss-Markov assumptions: Heteroskedasticity
6
7
8

Simultaneous Equation Models

9 Time Series: ARMA Models

10 Time Series: VAR Models

11 Panel Data Estimation

12 Maximum Likelihood Estimation

13 | Limited Dependent Variables: Binary Choice Models

14 | Limited Dependent Variables: Binary Choice Models

Tentative, subject to change.




