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2) LEARNING OUTCOMES

Learning Outcomes

The current course provides a thorough presentation of the econometric analysis used in Economics to empirically identify the
behavior of many phenomena. The course reviews topics in linear algebra used for the presentation, estimation, testing and
forecasting of a multiple regression model. Next, it examines all the problems that appear in regression analysis such as
multicollinearity, heteroscedasticity, autocorrelation, non-normality and biased estimates. After that, it presents several special
topics in regression analysis such as, dummy variables, trend and distributed lag models. expectations, non-linear models and
logit and probit models. Smoothing techniques and time series decomposition are also covered.

The tools students will learn in this course will allow them to analyze real data and derive policy

conclusions for Economics and Business issues.

General Competences

e Data analysis

e Estimating relations for identifying the behavior of a phenomenon and for forecasting
e Quantitative analysis

e Decision Making process

e Project planning and management

3) SYLLABUS

e Basic concepts of linear algebra

e Regression analysis using linear algebra

e |Issues in Regression analysis

e Dummy variables — Trend and Distributed lag models
e Expectations and non-linear models

e Smoothing techniques

e Time series decomposition



https://eclass.unipi.gr/courses/OEP308/

4) TEACHING and LEARNING METHODS

DELIVERY

In class lectures

USE OF INFORMATION AND
COMMUNICATION
TECHNOLOGY

Use of ICT in lectures

TEACHING METHODS

Activity Semester workload
Lectures 52
Study 64
Exercises 32
Exam 2
Course Total 150

STUDENT PERFORMANCE
EVALUATION

The evaluation of the course is implemented through a final examination.
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