LAN-TC-01 Edisi Kedua: Tatacara Kelulusan Bagi Kursus Pengajian Institusi Pendidikan Tinggi Swasta (IPTS)

_______________________________________________________________________________________


	1. Title of Subject


	Econometrics I

	2. Subject Code


	BEC2044

	3. Status of Subject


	Core

	4. Stage


	Degree

	5. Version 


	Date of Previous Version : September 2005

Date of Current Version : October 2005



	6. Credit Hour

LAN Credit Hours Equivalent


	3

	
	2.67

	7. Pre-Requisite


	BEC1034 Microeconomics and BEC1044 Macroeconomics  

	8. Teaching Staff


	 tba

	9. Semester


	Second (Gamma) Year, Trimester 1 

	10.  Objective of Subject


	To develop students’ ability to construct, estimate and analyze economic models, and develop a critical understanding of the problems and limitations of the methods discussed, and to enhance the students familiarity with computer-based databases and statistical and econometrics packages.



	11. Learning Outcome 

      of Subject


	At the completion of the subject, students should be able to perform the following tasks: 

· Construct econometric models.

· Apply the mathematical as well as statistical tools for econometric analysis.

· Test the econometric models

· Use computer based data bases and econometrics packages.



	
	

Program Outcome
	% of contribution

	
	· Ability to understand economic data/issues and apply economic reasoning
	40



	
	· Ability to develop a global perspective, analytical mind supported by foreign language competency and entrepreneur cum leadership skill
	20

	
	· Ability to conduct research and contribute to knowledge creation
	20

	
	· 
	

	
	· Ability to understand, use and integrate IT in work and decision making process
	20

	12.  Assessment Scheme
	Lab Test
	· Written test based on computer outputs 


	10%

	
	Assignment 
	· Individual assignment 


	20%

	
	Test / Quiz
	· Written test (Mid Term)
	20%



	
	Final Exam
	· Written exam
	50%



	13. Details of Subject
	      Topics Covered


	Hours

	
	Introduction to Econometrics: Economic models and econometric models 
	3

	
	 Revision of Matrix Algebra 


	3



	
	The Classical Normal Linear Regression Model 


	9

	
	Dummy Variables 


	6

	
	Autocorrelation 


	6

	
	Heteroskedasticity 


	3

	
	Multicollinearity 


	3

	
	Misspecification 


	3

	
	Dynamic Models 


	3

	
	Simultaneous Equations
	3

	14. Teaching and        

      Learning Activities   
	This subject will be delivered using the following means:
· Lecture Hours = 28 

· Supervised Tutorial / Laboratory Experiments = 14

              Total Contact Hours =42


	

	15. Laboratory


	Practice for using EViews.
	

	16.  Reading Materials 
	Text


	Gujarati, D.N., (2003), Essentials of Econometrics,  McGraw Hill, New York 

	
	Reference (s)


	· Gujarati, D.N, (2002), Basic Econometrics,   McGraw Hill, New York.

· Maddala, G.G., (1998) Introduction to Econometrics, Macmillan, UK.
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