
 

 

 

City University of Hong Kong  

Semester A 2005-2006  

EF3450 Principles of Econometrics 

 

Instructor:   Dr. YAN, Kit-Ming Isabel 

Office:        P7421 

Tel:            2788-7315 

e-mail:        efyan@cityu.edu.hk 

 

Office hours:  

           Wed      6:00p.m.-8:00p.m. 

           Thur     4:00-6:00p.m. 

 

Course web:     “Blackboard eportal2” at the City University website (http://www.cityu.edu.hk/)  

 

1. Course Description 

 

a) This course is designed to equip students with the knowledge and skills of econometric 

modelling and empirical analysis in economics and finance. It also enables students to 

use econometrics software packages for empirical analysis. 

 

b) The software used in this course is EViews which is available on the CityU student LAN. 

 

 

2.  Tips for Learning Econometrics 

 

 a) Revise the materials within two days of the lecture. 

   
Interval between the first 

learning and revision (in 

hours) 

0.33 1 9 24 24*2 24*6 24*30 

% forgotten 42 56 64 66 72 75 79 

   

 b) Practice plus feedback makes perfect. 

 

Since econometrics is about the application of statistical tools for data analysis, you cannot learn 

by simply listening. You need to do the exercises as assigned in order to be able to learn the tools 

well. The staff in this course will walk through the leaning process with you hand in hand and 

provide you the support you need. You are encouraged to discuss with other students when doing 

the exercises. However, never copy answers. You cannot understand the subject well if you do not 

go though the thinking process yourself. Please don’t feel shy to ask if you have questions. 

 

3. Booklist 

 

 Textbook 

 

  Title:   Undergraduate Econometrics (2
nd

 Edition)  

  Authors:  R.Carter Hill, William E. Griffiths and George G. Judge 

  Publisher:  Wiley 

  ISBN:   0-471-33184-8   

 

 Supplementary Reading 

 

     Title:   Using Eviews for Undergraduate Econometrics (2nd Edition, 2001) 

   (Bundled with a EViews 3.1 student version CD) 



     Authors:   Reiman, M and R.C. Hill 

     Publisher:  Wiley 

     ISBN:   0-471-41239-2 

 

4. Assessment 

 

Components Weights Remarks 

Homework 30%  

Project (presentation + report) 20% At most 3 members per group 

Exams 50%  

 

5.  Late Policy 

Since it is important for you to keep in pace with the progress of the course, late homework will 

be given a penalty of 5% deduction per late day. To be fair to those students who hand in the homework 

on time, no homework will be accepted once the solution key is distributed. 

 

6. Syllabus 

 

Lecture Topics Time schedule 

(2005) 

1-2 
An Introduction to Econometrics; Basic 

Statistics 
Week 1 and 2 

3 

Classical Linear Regression Model: 

Specification and estimation 

 

Week 3 

4 
Properties of the Least Squares Estimators  

(Computer lab session 1 in tutorials) 

Week 4 

(HW1) 

5 

Inferences in the Simple Regression Model 

(Interval Estimation, Hypothesis Testing  

and Prediction); 

 

Week 5  

6 
Multiple Regression; Goodness of Fit (1st 

half) 

Week 6 

(HW1 due) 

(HW2) 

7 
Multiple Regression; Goodness of Fit (2nd 

half) 
Week 7 

8 
Midterm Exam 

 

Week 8 

 

9 
Dummy variables 

 

Week 9 

(HW2 due) 

(HW3) 

10 Discussion of projects Week 10 

11 

Univariate Time Series Modelling and 

Forecasting (stationary ARMA model) 

 

Week 11 

(HW3 due) 

12 Project Presentation Week 12 

13 Project Presentation Week 13 

 
 


