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Aims and scope
This class follows an intuitive hands-on approach to impart a selection of topical econometric methods

representing central prerequisites for quantitative research in economics. It builds on fundamentals as

covered in mandatory introductory modules such as �Ökonometrie.�Application-oriented computer work

is a crucial element of this course. To this end, statistical software package Stata (based on C) and

packages based on R will be used. A central aim of this class is to prepare students to run their own

empirical projects relying on sound and timely econometric techniques, e.g., within the scope of their

bachelor theses.

Audience
Students enrolled in in the Bachelor of Science �Wirtschaftswissenschaften" program having passed

module �Ökonometrie�and Erasmus-program students with some econometrics/statistics background.

Grading and material
Grades will be obtained from writing a term paper based on a quantitative research project. Passing

grants students 5 ECTS credit points. Detail on requirements for papers is communicated in class.

Problem sets and data will be online with more detail given in the accompanying computer-lab tutorial.

A list of potential term paper projects will be provided

Outline
I Classical linear regression model (CLRM) I

II Classical linear regression model (CLRM) II

III Replication study #1: Ordinary Least Squares (OLS)

IV Omitted variable bias (OVB) and 2-stage least squares (TSLS)

V Replication study #2: Panel data models

VI Time series analysis: �ltering

VII Time series analysis: AR(I)MA and GARCH models

VIII Time series analysis: VAR models
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