Introductory Econometrics

Yaohan Chen

School of Big Data and Statistics, Anhui University

Spring, 2025

%
<

£ A S

Anhui University



Contents

Introduction

Basic Statistics

Simple Linear Regression Model

Multiple Linear Regression Model

Topics in Classical Single-Equation Model

Yaohan Chen (AHU) Spring, 2025 1/5



Preliminary Courses

e Intermediate Microeconomics, Intermediate Macroeconomics.

e Calculus, Probability and Statistics, Linear Algebra.
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Instructor

Instructor: Yaohan Chen (FREIEFEN)

E-mail: yaohan.chen@ahu.edu.cn

Website: https://yaohanchen.com/miscellaneous/courses/
undergraduate _econometrics/

Office Hour: TBA
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Assessment

Homework (x3), 10%.

Projects (x1, for experiments), 20%.
Mid-term Exam (in class), 20%.
Final Exam, 50%.
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