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Learning Objective

This course is designed to equip students with the knowledge and skills needed to
conduct independent research and apply econometric methods in practice. Students
will gain an understanding of thesis structure and research procedures, including
how to frame research questions, develop hypotheses, and present findings
effectively. In addition, they will learn key econometric concepts and techniques,
from basic regression models to advanced methods such as time-series and panel
data analysis. Emphasis is placed on both conceptual understanding and practical
application, enabling students to analyze real-world data, address common
econometric issues, and communicate research outcomes with clarity and relevance.

WA pri
Course Descriptions

This course introduces graduate students to the fundamentals of thesis writing and
applied econometrics. It begins with research design and thesis procedures that
guide students in developing research questions, reviewing literature, and
structuring their work. The course then covers key econometric concepts, including
regression models, model diagnostics, and solutions to common econometric issues,
before advancing to panel data techniques. Emphasis is placed on both conceptual
understanding and practical application using real-world data. Learning activities
include lectures, quizzes, in-class and group discussions, and a midterm exam to
reinforce key concepts. A research-based project allows students to apply
econometric methods to investigate a specific empirical question with real data. By
the end of the course, students will be able to design and conduct econometric
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analyses independently, suitable for both academic and professional research
contexts. To support student learning, the instructor may adjust the pace and content

as needed.
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Other description Participation score includes attendance (30%) and class participation (70%)

components.

Attendance is recorded each week. Arriving late or leaving early will count
as 0.8 of a full attendance point for that session, rather than a full point. One
absence is permitted without penalty. For additional absences, 80% credit is
given if prior notice is provided; otherwise, the session counts as zero. As per




university regulation, students absent for over one-third of all classes may fail
unless valid documentation of extraordinary circumstances is provided. Proxy
attendance is strictly prohibited and will result in course failure.

e Active participation is essential for this course. Students are expected to
actively engage by answering questions, contributing to discussions, and
asking thoughtful questions. Each instance of engagement will be observed
and counted toward the participation grade. To ensure the best level of
engagement, phone use during class is allowed only for activities directly
related to the course.

Homework (ungraded)

e Homework exercises will be assigned periodically alongside major topics
covered in class. Completing homework is each student's own responsibility.
Homework will not be collected or graded, but working through it
consistently is strongly recommended to stay on pace with the course material
and to be adequately prepared for quizzes and exams..

Quiz (20%0)

e A short quiz will be given in most class sessions covering new technical
content, to review key concepts and assess understanding. No make-up
quizzes will be provided unless supported by an officially documented
emergency; since no make-up session is offered, missing a quiz for any other
reason (including personal absence) will result in a score of zero for that quiz.
Students should plan their personal schedules in advance to avoid conflicts
with quiz dates.

Midterm (20%) and Final Exam (20%)

e The two exams are an open-book, no-internet written test. It evaluates
students’ conceptual understanding, ability to interpret regression results,
explain key econometric principles, and apply basic calculations. The exam
emphasizes reasoning and clear explanation over memorization. There will
be no make-up exam unless there is documented evidence of extraordinary
circumstances. Students are required to attend the midterm on the scheduled
date. If granted, a make-up exam may be more difficult and in a different
format.

Projects (20%)

e Students will complete one semester-long research project that integrates
data collection, empirical analysis, and formal proposal writing. Depending
on class size, the project may be completed individually or in groups.

e The project will require students to work with secondary databases to gather
real-world data, construct variables, and perform econometric analysis. Its
evaluation includes a written report and an oral presentation. Students are
expected to begin early and make steady progress throughout the semester.




Projects rushed near the end typically do not meet academic expectations.
Students are encouraged to seek guidance and ask questions before week 12.
A 15-minute in-class presentation for the project will be followed by a 10-
minute Q&A session in Week 15 (12/14). Slides must be well-organized,
visually clear, and submitted via eCourse2 by 11:59 p.m. on December 10,
2026, in PDF or PowerPoint format with the following file name: Project
Presentation_Student Name_Student ID or Project Presentation_Group
number_Student names (e.g., Project Presentation_John Smith_0123456789
or Project Presentation_Group 1_John and May). The student’s name and
ID number must also appear on the first page of the document. Slides
submitted late will receive a 80% deduction. No make-up presentation will
be provided.

In addition to the presentation, students must submit a written report, which
is due by 11:59 p.m. on December 28, 2026. Late submissions incur a 50%
penalty. The written report must include an Introduction, Literature Review,
Methodology, and Results sections. A References section is also required,
with at least 15 sources, including a minimum of three published between
2020 and 2025, and at least three-quarters of the sources sourced from
academic journals. Submissions must be in PDF format and submitted via
eCourse2, named using the following format: Project_Student
Name_Student ID. A portion of the grade will be assigned for formatting,
naming, submission compliance, and clarity of writing.




#A23.4] % Course Schedule

Fx | P Y nF rHg & B mp
Week | Date Description Textbook Remark
1. 09/07 | Course Overview Chapter 1
2. 09/14 | Research I- Thesis structure Lecture Note
3. 09/21 | Research II- Research question Lecture Note | Homework 1
4. 09/28 | Basic Linear Regression I Chapter 2 Quiz 1
- . Practice session
S. 10/05 | Basic Linear Regression II Chapter 2
Homework 2
6. 10/12 | Hypothesis Testing I Chapter 3 Quiz 2
. : Review session
7. 10/19 | Hypothesis Testing 11 Chapter 4
Homework 3
8. 10/26 | Functional Forms of Regression Models Chapter 5 Quiz 3; Homework 4
9. 11/02 | Midterm Week 1~8
Qualitative or Dummy Variable Regression )
10. 11/09 Chapter 6 Quiz 4; Homework 5
Models
11. 11/16 | Multicollinearity Chapter 8 Quiz 5; Homework 6
12. 11/23 Heteroscedasticity Chapter 9 Quiz 6; Homework 7
13. 11/30 | Autocorrelation Chapter 10 Quiz 7; Homework 8
14. 12/07 | Panel data Chapter 12 Quiz 8; Homework 9
] ] ] Submission due 23:59
15. 12/14 | Final term project presentation
12/10
16. 12/21 | Final exam
] ] o Submission due 23:59
17. 12/28 | Final term project report submission
12/28
18. 1/4 Self-study flexible week

NOTE: The course schedule and activities are subject to change based on students' learning progress.
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