고급연구방법론 (Advanced Research Methods) Course Outline
2009. 1. 21 (Wed)
Graduate School of International Studies

Seoul National University
1st Term 2009 (Wednesday 14:30-17:30 PM)

Class Room: GSIS (140) Room 101
Teaching Staff: Dr. K. W. Park (koowoong@aol.com)
1. Course description
This module provides an intermediate level teaching of econometric methods commonly used in analysing economic and social science data. The course will also give the students opportunities of practicing with econometric software E-Views using real data. We will study OLS with single and multiple regressors and nonlinear regression models. The course will cover hypothesis tests and statistical inferences about the estimated parameters. We will also learn about what diagnostic tests are available to test some of the assumptions of the simple OLS model. Students will also learn about unbiasedness, consistency, and efficiency of the estimators. Then the course will move to panel data analysis and instrumental variable regressions. The course is closed with the final project presentation.
2. Teaching Schedule
Week 1: Review of Probability
Week 2: Review of Statistics
Week 3: Linear Regression with One Regressor
Week 4: Hypothesis Tests and Confidence Intervals
Week 5: Linear Regression with Multiple Regressors
Week 6: Hypothesis Tests and Confidence Intervals in Multiple Regression
Week 7: Introduction to E-Views (Econometric Software)
Week 8: Mid-term exam (2 hours, written)
Week 9: Introduction to individual project
Week 10: Nonlinear Regression Functions I
Week 11: Nonlinear Regression Functions II
Week 12: Panel data analysis I
Week 13: Panel data analysis II
Week 14: Instrumental variable regression
Week 15: Project presentation
3. Assessment
Mid-term exam (2 hours, written) 50%, Individual project 50%
4. Texts
Stock, James H. and Mark W. Watson (2007) Introduction to Econometrics, 2nd ed., Pearson, Addison Wesley, New York.
PDF slide files will be available.
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