SYLLABUS: Principles of economectrics
	Basic course data

	Academic unit:
	Economic Faculty-UP

	Title of the course:
	Principles of economectrics

	Level:
	Bachelor

	Mandatory/Elective:
	Mandatory

	Year of study:
	3rd year, 5th semester

	Number of hours per week:
	2+2

	Value on credit – ECTS:
	6 ECTS

	Time / location:
	Semester II -Prishtinë

	Subject Teacher:
	Ass.Dr.Sc. Arber Hoti, AC, CertIA, CertIFR

	Contact Details:
	arber.hoti@uni-pr.edu

	

	Description of the subject:
	Basics of econometrics is a basic course, an introduction to empirical research of economic problems using regression analysis (mostly linear). The course discusses the implementation of statistical methods for testing and evaluating economic hypotheses. The main topics include a review of statistical data analysis, probability and statistical interference, linear regression model and specific problem related to regression analysis. Also, using a statistical / econometric software (SPSS and EVIEW) to analyze data is an important part of the course.

	Objectives of the course:
	he main goals of this course are: to provide a more detailed presentation of statistical concepts compared to those provided in the subject of statistics; providing knowledge on econometric analysis focusing on two-variable and multi-regression analysis (mainly OLS method); Ensuring full understanding of data analysis regarding economic issues; gaining knowledge of a statistical / econometric software for data analysis. Understanding key concepts in econometrics; formulating an empirical model; data collection, interpretation, organization and analysis of regression applied to an economic problem.

	Expected learning outcomes:
	TThe course provides insight into econometric analysis focusing on two-variable and multi-regression analysis (mainly OLS method), provides a thorough understanding of economic data analysis; students will gain knowledge on data analysis and empirical work and a statistical / econometric data analysis software.

	

	Contribution to student load (which should correspond to student learning outcomes)

	Activity
	Hour
	Day/week
	In total

	Lectures
	2
	15
	30

	Theoretical exercises
	2
	15
	30

	Practical exercises
	2
	15
	30

	Contacts with the teacher/consultants
	1
	20
	20

	Field exercises
	
	
	

	Periodic evaluations, seminars
	2
	2
	4

	Homework
	2
	3
	6

	Student study time (in library or at home)
	2
	15
	30

	Final exam preparation
	
	
	

	Time spent on assessment (tests, quiz, final exam)
	
	
	

	Projects, presentations, etc.
	
	
	

	Total
	
	
	150

	

	Teaching methodology:
	The working method will focus on lectures, exercises and active participation of students in the learning process, individual and group presentations, and so on. Every two weeks the lectures will be held 2 hours and 2 hours exercises. During the lectures an important time will be devoted to class discussions. Each week, students will have assignments, which will then be discussed in the next class. Duties will be important for evaluation.

	

	Grading:
	Assessment of students: active participation in lectures and exercises (15%) test (25%) and final test (60%). Passing criteria: 91-100 points = grade 10; 81-90 points = grade 9; 71-80 points = grade 8; 61-70 points = grade 7; 51-60 notes = Class 6; under 50 points = grade 5.

	Literature

	Basic Literature:
	Wooldridge J (2013), Introductory Econometrics: A Modern Approach, South-Western Cengage Learning.

	Additional Literature:
	Principles of Econometrics 4th Edition, R. Carter Hill


	Described Learning Plan:

	Weekly schedules
	Lecture to be held:

	First Week:
	Descriptive analysis of economic data

	Second Week:
	Basic concepts and research process in economics and finance

	Third week:
	Regression analysis assumptions

	Fourth Week:
	Simple regression model

	Fifth week:
	OLS and CLRM assumpitions

	Week Six:
	Interval valuation and hypothesis valuation

	Week Seven:
	Multiple regression analysis

	Eighth week:
	Test I

	Ninth week:
	Autocorelation and normal distribution

	Tenth Week:
	Structural stability of a model

	Eleventh Week:
	Use of software in econometrics

	Twelfth Week:
	Regression models with dummy variables

	Thirteenth Week:
	Other valuation problems

	Fourteenth Week:
	Panel data and time series models in econometrics

	Fifteen week:
	Final test


	Academic Policies and Rules of Conduct:

	Participation in lectures and exercises is mandatory. Students are encouraged to always seek explanations during lectures and exercises. The teacher will be available for additional clarifications and student consultations. Students are obliged to read at least the literature that is assigned to you after each lecture and to perform the tasks to be given. Students are encouraged to follow media discussions and open discussions about them. The student should be mindful and respect the institution and the study rules. It should respect the schedule of lectures, exercises and be attentive to the lectures. It is obligatory possession and presentation of the ID card in tests and examination. During the preparation of seminar papers, the student must adhere to the instructions given by the teacher for the research and technical accomplishment of the work.
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