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GENEL TANIM / GENERAL DESCRIPTION

Ders Adi / Course Name

ECONOMETRICS / ECONOMETRICS

Ders Kodu / Course Code

MLY720

Ders Tirii / Course Type

Ders Seviyesi / Course Level

Undergraduate / Undergraduate

Ders Akts Kredi / ECTS 5.00
Haftalik Ders Saati (Kuramsal) / 3.00
Course Hours For Week

(Theoretical)

Haftalik Uygulama Saati / Course 0.00
Hours For Week (Objected)

Haftalik Laboratuar Saati / Course 0.00
Hours For Week (Laboratory)

Dersin Verildigi Yl / Year 4

Ogretim Sistemi / Teaching System

Formal Education / Formal Education

Egitim Dili / Education Language

Turkish / Turkish

On Kosulu Olan Ders(ler) /
Precondition Courses

Yok

None

Amaci / Purpose

Dersin amaci regresyon analizini teorik agidan ele almak ve iktisadi modellere uygulamak;
ogrencileri, iktisadi hipotezlerin ampirik olarak sinanmasinda kullanilan yéntemlerle ilgili
bilgilendirmektir.

The aim of the course is to teach the theoretical basis of the regression analysis and
apply it to economic models; and to teach methods that can be used in testing some of
the economic hypotheses empirically.

igerigi / Content

Ders, ¢oklu dogrusallik, degisen varyans, ardisik iligki, esanli denklem modelleri ve temel
dluzeyde zaman serisi ekonometrisi icermektedir.

This course contains multicollinearity, heteroskedasticity, serial correlation,
simultaneous equation models and time series econometrics at the basic level.

Onerilen Diger Hususlar / Yok None
Recommended Other

Considerations

Staj Durumu / Internship Status Yok None

Kitabi / Malzemesi / Onerilen
Kaynaklar / Books / Materials /
Recommended Reading

Guijarati, D.N., Porter, D.C. (2012). Temel Ekonometri (5. Basimdan Ceviri: Senesen, U.,
Senesen, G.G.). Istanbul: Literatiir Yayincilik. (Temel Kaynak)

Wooldridge, J.M. (2013). Ekonometriye Giris: Modern Yaklasim (4. Basimdan Ceviri:
Caglayan, E., Ed.) (Cilt I). Ankara: Nobel Akademik Yayincilik.

Guijarati, D.N., Porter, D.C. (2012). Temel Ekonometri (5. Basimdan Ceviri: Senesen,
U., Senesen, G.G.). istanbul: Literatiir Yayincilik. (Temel Kaynak)

Wooldridge, J.M. (2013). Ekonometriye Giris: Modern Yaklasim (4. Basimdan Ceviri:
Caglayan, E., Ed.) (Cilt I). Ankara: Nobel Akademik Yayincilik.

Ogretim Uyesi (Uyeleri) / Faculty
Member (Members)




OGRENME GIKTILARI / LEARNING OUTCOMES

iktisadi iliskilere uygun verileri elde eder ve tanimlar. Obtain and identify appropriate data for economic relations.

Ekonomik problemlerin analizinde uygun ekonomik yontemleri kullanir ve iktisadi yorumlar yapar. ﬂf:rsgﬁ;?i%rrﬁte e W= I 1 SEl s CF EEsrnis | i B ke CEo el
iktisadi iliskileri incelemek igin uygun mevcut bilgisayar teknolojisinden yararlanir. Use available existing computer technology to study economic relations.

Verilerin dnemini anlar. the student can understand the importance of data.

Ekonometrik modeller olusturmak igin gerekli araglan kullanir. the student can use the necessary tools to create econometric models.

HAFTALIK DERS iCERIGi / DETAILED COURSE OUTLINE
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Hafta / Week

Ogretim Yontem ve

Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques

Ekonometrinin tanimi ve kapsami, ekonometrinin ayri bir bilim dal Anlatim Kaynak Kitaplar ve Ogretim

olarak ortaya ¢ikma nedeni, ekonometrik analizin agsamalari Elemani Ders Notlari

Definition and scope of econometrics, why econometrics emerged as Teliin Source Books and Instructor

a separate discipline, stages of econometric analysis 9 Lecture Notes

. . gretim Yont N _—

Teorik Dersler / Theoretical Uygulama Lab '(I:')gl:ﬁi;(?;ri/(?l'r;:cmi\rgz Methods On Hazirlik / Preliminary
Techniques

Coklu Dogrusallik Sorununun incelenmesi Anlatim Efeymn:ﬁlgfgﬂovt;ggre“m

Analysis of the Multi-collinearity Problem Telling fggtfrz ?\l%(:léz and Instructor

Teorik Dersler / Theoretical Uygulama Lab ?g;ﬁiﬁ:ﬁgtsgig Methods On Hazirlik / Preliminary
Techniques

Degisen Varyans Sorunu ve Sinama Yontemleri Anlatim Efeyn::ﬁl}gfga,\;ovtgggre“m

The Problem of Heteroskedasticity and Testing Methods Telling fggtfg ?\I%?Ie(z and Instructor

. . Ogretim Yont - _

Teorik Dersler / Theoretical Uygulama Lab Tgl:ﬁill(rlgri/?rgsgig Methods On Hazirlik / Preliminary
Techniques

Degisen Varyans Sorunu ve Sinama Ydntemleri (Devam) Anlatim Eﬁaymngl:"gfgﬂovtgggrenm

The Problem of Heteroskedasticity and Testing Methods Telling fggtf; ?1%?22 and Instructor

gretim YO "
Teorik Dersler / Theoretical Uygulama Lab Ogretim Yontem ve On Hazirlik / Preliminary

Teknikleri/Teaching Methods
Technigues

Ardisik iliski Sorunu ve Sinama Yéntemleri

Anlatim

Kaynak Kitaplar ve Ogretim
Elemani Ders Notlar

The Problem of Serial Correlation and Testing Methods

Telling

Source Books and Instructor
Lecture Notes
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Ogretim Yontem ve

Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
6 Eviews Uygulmalan Anlatim Eﬁaymngl:"gfg?\lrovtgggret'm
Eviews Applications Telling fggtf:z ?\1%(;22 and Instructor
gretim Yo .
Teorik Dersler / Theoretical Uygulama Lab '?glzﬁgll(rlnerils)l'gt:é?]i\rgz Methods On Hazirlik / Preliminary
Technigues
7  |Dogrusal Regresyon Modelleri Anlatim Eﬁeyr::ﬁl}gi‘ga’\mﬁaggre“m
Linear Regression Models Telling fggtfrz ?\lc:)(:le(z and Instructor
0 ; Ogretim Yont - .
Teorik Dersler / Theoretical Uygulama Lab Tgl:ﬁill(l?;ri/s)rgsgiﬁz Methods On Hazirlik / Preliminary
Techniques
8  |Dogrusal Olmayan Regresyon Modelleri Anlatim Eﬁaymnglr‘"}gfgﬂo\/tgggretlm
Non-Linear Regression Models Telling Eg;f; i%?léz and Instructor
gretim Yo .
Teorik Dersler / Theoretical Uygulama Lab 'Cl')glzﬁmqeri/(')l'gt:cr:?\i\r,lz Methods On Hazirlik / Preliminary
Technigues
9 Dinamik Modeller Anlatim Efgﬂq:ﬁl}gfgﬂc:’tzggre“m
Dynamic Models Telling fggtrfrz ?\I%C:I(;z and Instructor
0 ; Ogretim Yont - .
Teorik Dersler / Theoretical Uygulama Lab Tgl:ﬁiw:eri/?rr;:(r‘}]ﬁ\rg Methods On Hazirlik / Preliminary
Techniques
10  |Esanh Denklem Modellerinde Tanimlama Sorunu Anlatim E?eyggﬁl}gfrl;'?\;’o\/t‘lzggfe“m
I . . . Source Books and Instructor
The Identification Problem in Simultaneous-Equation Models Telling ot Notos
0 ; gretim Yont N .
Teorik Dersler / Theoretical Uygulama Lab '?eglzﬁill(r;;ri/(?rr;aeg;i\r/\z Methods On Hazirlik / Preliminary
Techniques
11 Esanli Denklem Modellerinin Tahmini Anlatim Eﬁeymngﬁlgfg?\lrc:/tzggrenm
Estimation of Simultaneous-Equation Models Telling Source Books and Instructor

Lecture Notes
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Ogretim Yontem ve

Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
12 [Zaman Serisi Ekonometrisi: Girig Anlatim Eﬁaymnzlr("fgfgel‘\lfo\/tgggretlm
Time Series Econometrics: Introduction Telling fggtrucree ?\%;l;z and Instructor
gretim Yo -
Teorik Dersler / Theoretical Uygulama Lab '?glzﬁ;LT;ri/%Zt:g;li\éz Methods On Hazirlik / Preliminary
Technigues
13 |Zaman Serisi Ekonometrisi: Sinamalar ve Tahmin Yéntemleri Anlatim Eﬁeyr::;}gfgar\jrcn;ggrenm
Time Series Econometrics: Tests and the Methods of Estimation Telling fggtfrz ?\ﬁ::le(z and Instructor
i ; Ogretim Yont - .
Teorik Dersler / Theoretical Uygulama Lab Tgl:ﬁill(rlrt\eri/s)l'r;sgiﬁge; Methods On Hazirlik / Preliminary
Techniques
14  |Eviews Uygulamalari Anlatim Eﬁaymngl:"}gfgﬂ;‘lzggre“m
Eviews Applications Telling Source Books and Instructor

Lecture Notes

5/8




DEGERLENDIRME / EVALUATION

Katki Yiizdesi /

Yariyil (Yil) igi Etkinlikleri / Term (or Year) Learning Activities NSayl / Percentage of
umber S o
Contribution (%)
Quiz / Quiz 1 20
Ara Sinav / Midterm Examination 1 80
Toplam / Total: 2 100
Basari Notuna Katki Yiizdesi / Contribution to Success Grade(%): 40
Savi/ Katki Yuzdesi /
Yanyil (Yil) Sonu Etkinlikleri / End Of Term (or Year) Learning Activities Nurr¥ber Percentage of

Contribution (%)

Final Sinavi / Final Examination 1 100
Toplam / Total: 1 100
Basari Notuna Katki Y{izdesi / Contribution to Success Grade(%): 60

Etkinliklerinin Basari Notuna Katki Ylizdesi(%) Toplami / Total Percentage of Contribution (%) to Success Grade: 100

Degerlendirme Tipi / Evaluation Type:
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IS YUKU / WORKLOADS

Siiresi | Toplam Is Yiikii
- Sayi/ (Saat) / (Saat) / Total

ST EHAL LT TS Number | Duration Work Load

(Hours) (Hour)
Final (Donem Sonu) Sinavi / Final Examination 1 1.00 1.00
Derse Katilim (Teorik) / Attending Lectures 14 3.00 42.00
Bireysel Calisma / Self Study 14 3.00 42.00
Final Sinavi igin Bireysel Caligsma / Individual Study for Final Examination 1 22.00 22.00
Quiz igin Bireysel Calisma / Individual Study for Quiz 1 6.00 6.00
Ara Sinav(Vize) / Midterm Examination 1 1.00 1.00
Ara Sinav igin Bireysel Calisma / Individual Study for Mid term Examination 2 5.00 10.00
Quiz (Kisa Sinav) / Quiz 1 1.00 1.00
Toplam / Total: 35 42.00 125.00

Dersin AKTS Kredisi = Toplam is Yiikii (Saat) / 25.00 (Saat/AKTS) = 125.00/25.00 = 5.00 ~ 5.00 / Course ECTS Credit = Total Workload (Hour) / 25.00 (Hour / ECTS) = 125.00 / 25.00 = 5.00 ~ 5.00

718




PROGRAM VE OGRENME CIKTISI / PROGRAM LEARNING OUTCOMES

Ogrenme Ciktilari / Program Ciktilari / Program Outcomes
Hzailifg QUERES 111112113 [ 114 [ 115 [ 116 [ 1.1.7 | 1.1.8 | 1.1.9 [1.1.10[1.1.11 1.1.12

1.Iktisadi iliskilere uygun
verileri elde eder ve tanimlar. /
Obtain and identify appropriate
data for economic relations.

2.Ekonomik problemlerin
analizinde uygun ekonomik
yoéntemleri kullanir ve iktisadi
yorumlar yapar. / Use
appropriate economic methods
in the analysis of economic
problems and make economic
interpretations

3.iktisadi iliskileri incelemek
icin uygun mevcut bilgisayar
teknolojisinden yararlanir. / Use
available existing computer
technology to study economic
relations.

4 Verilerin 6nemini anlar. / the
student can understand the 5 5 5 3 3 3
importance of data.

5.Ekonometrik modeller
olusturmak icin gerekli araclari
kullanir. / the student can use 1 1 2 1 3
the necessary tools to create
econometric models.

Katki Dlizeyi / Contribution Level : 1-Cok Duisiik / Very low, 2-Diisiik / Low, 3-Orta / Moderate, 4-Yiksek / High, 5-Cok Yiiksek / Very high
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