PE CUONG TONG QUAT
COURSE SYLLABUS
Moén hoc: Kinh té lwgng
Course’s name: Econometrics

1. Thong tin chung/ General Information

- Ma s6 mon hoc/
Course Code:

- S tin chi/ Credit no:

- SO tiét/ Periods: 60

- Mén hoc tién quyét/
Prerequisite course:

3

Thuyét trinh/
Presentation: 6

Ly thuyét/ Theory: Kiém tra tai 16p/

36 Quiz at class: 3

Ly thuyét x4c suat/ Thong ké timg dung/
Probability Theory applied Statistics

Kinh té vi mo/
Macroeconomics

- Mé6n hoc truéce/ Kinh té vi mo/

Previous Course: Microeconomics
- Mén song hanh/
Simultaneous Course:

Kinh té d6i ngoai/

- CTPT/ Training International
Program Economics
Relations
Nam 2/ Th d
- Trinh d¢/ Level “ e secon
year students

2. Muc dich/ muc tiéu mén hoc (Course Objectives):

2.1 Giéi thigu viéc sir dung Ly thuyét thong ké lam nén tang cho nghién ciru Kinh
té luong.

2.2 Xay dung cac mé hinh pht hop voi thuc té€, phan 4nh dugc ban chat cac mbi
quan hé kinh té.

2.3 Uéc luong cac mdi quan hé kinh té.

2.4 Kiém dinh céc gia thuyét lién quan dén cac hanh vi kinh té.

2.5 Du béo cac hanh vi kinh té

2.6 Cung cip cho sinh vién ki ning tim kiém dir liéu va phan tich dit liéu

2.7 Cung cip kha ning tu duy hé théng trong viéc xem xét tac dong cua cac mdi
quan hé kinh té

1 To introduce how to apply Statistics in Econometrics,

. 2 To build econometric models to describe the economic relationship;
. 3 To estimate the economic relations;

. 4 To test hypothesis,

. 5 To forecast economic behavior.

. 6 Provide skill of collecting and analyzing data

. 7 Provide ability of system thinking in examining the effect of economic
relation
3. Tém tit ndi dung mén hoc (Course Outlines):



Moén hoc dugc danh cho viée giang day cac cong cu co ban cua phan tich kinh té
lugng. Trong mon hoc nay s€ kham pha cach thirc cac nha nghién ctru dinh luong sur
dung mé hinh, dit liéu dé phan tich thuc t&. Mon hoc ndy s& gidi thiéu cac phuong
phap chuan dé wdc luong cac modi quan hé giira quan sat thuc va cac bién kinh té, va
kiém dinh céc gia thuyét thong ké vé cac mdi quan hé cua ching.

Sinh vién s& dugc gidi thidu vé sitc manh cta cac phuong phap phan tich dinh luong
cling nhu cac lvu ¥ vé nhitng han ché cua cac phuong phap nay. Trong tim s& 13 dinh
dang, udc lugng, kiém dinh cic mé hinh kinh té luong va thao luan tir cac két qua
phan tich dinh lugng. Thém vao d6, hoc vién ciing s€ duoc hoc cach tién hanh cac
nghién ctru thue nghiém thong qua dé an mén hoc.

This course is to introduce the basic econometrics. In this course we explore how
quantitative researchers use models, data, and analysis to describe the real world.
This course introduces the standard methods for estimating relationships among
observed variables and for testing hypotheses about those relationships.

This course is to introduce students to the power of econometric methods while also
noting the limitations of those methods. The focus will be on formulation, estimation,
and testing of econometric models and result discussion. Moreover, students will have
a chance to do an empirical research on their own via group assignment.

4. Tai liéu giang day/ Textbook and additional learning materials
4.1 Giao trinh/ Textbook
[1] Ramu Ramanathan (2001), Nhap mén kinh té lugng tmg dung, Ban dich tiéng
Viét ciia Chuong trinh giang day kinh té Fulbright, FETP
[2] Lé Hong Nhat (2006), Bai gidng Kinh té hrong, PH Kinh té - Luat
[3] Nguyén Quang DPong (2008), Bai gidng Kinh té lwong, NXK Khoa hoc k¥ thuat.

[1] Ramu Ramanathan (2001), Introductory Econometrics with Applications,
Translation of Fulbright Program

[2] Lé Hong Nhat (2006), Lecture on Econometrics, University of Economics and Law

[3] Nguyen Quang Dong  (2008), Lecture on Econometrics, Science-Technology
Publishing House.

4.2 Tai liéu chinh yéu khac/ Additional learning materials
[1] Damonda N.Gujarati, 2008, Basic Econometrics, Mc Graw Hill, 4 edition.
http://highered.mheducation.com/sites/0072335424/information_center view0/table
of contents.html
[1] Damonda N.Gujarati, 2008, Basic Econometrics, Mc Graw Hill, 4 edition.
http://highered.mheducation.com/sites/0072335424/information_center view0/table
of contents.html

5. Chuan dau ra mén hoc (Course Learning Outcomes):
LO1. On tap mot s6 kién thirc thong ké 1am nén tang trong Kinh té luong
LO2. Uédc lugng mé hinh hdi quy don bién
LO3. Udc lugng mé hinh hdi quy da bién
LO4. Luva chon dang ham phu hop
LOS5. St dung bién twong tac va bién gia
LO6. Kham pha cac 16i thudng gip trong mo hinh va cach khic phuc



LO7. Ap dung mé hinh Probit./ Logit/ Ordered choice

LOS8. Thé hién kha ning phan tich dinh lwong va két luan van dé
LO9. Thé hién kha ning tim kiém thu thap dit liéu so va thir cap

LO10. Thé hién kha niang kiém dinh cac gia thuyét va két luan

LOLl.
LO2.

LO3

LOA4.
LOS.

LO6
LO7

LO8.

LO9

LO10. Showing ability of hypotheses testing and conclusion making

. Multiple regression modeling

Statistics Reviews related to Econometrics
Simple regression modeling

Choosing the correspondent functional form
Applying dummy variables and interaction variables in model

. Discovering violated assumptions in model
. Applying Probit./ Logit/ Ordered choice model

Showing ability of quantitative analysis and conclusion making
. Showing ability of collecting primary and secondary data

6. Phuong phap hoc tap/ Learning methods:

Thuyét giang
Thao luan
Thuyét trinh

Lecture
Discussion
Presentation

7. Phuong phap danh gia/Assessment

TT/ |Phuwong phap/|Ty trong/|Hinh thire/ Forms Chuan dau ra/
No  |Method Weight Learning Outcomes
1 Bai tap ca nhan/ Individual
al 'c,lpI;an an nkm Y101, L02, LO3, LO4,
owmewor
Bai tap/ Homework  20% LO5, LO7,LO8, LO9,

Bai tap nhom/

Group homework

LO10

2 Kiém tra gitta ky/ Trac nghiém/ Objective test
20% i LO2,LO3
Midterm exam ° (100%)
3 |Kiém tra cudi ky/| LO1, L0O2,LO3, LO4,
Ty luan/ E test (1009
Final exam 60% w luan/ Essay test (100%) LO5, LO6, LO7
Tong cong/ Total 100%




