
1. General Information

Course Subject ECON

Course Number 2280

Course Title Introductory Econometrics

Academic Years 2024-2025

Grading Method Letter

2. Instructors

Dr WONG, Clement Yuk Pang
Office: Room 308 3/F K.K. Leung Building
Email: ypclemw@hku.hk
Office: 39102312
Subclasses: 1A,1B

Professor GUO, Naijia
Office: Room 916 9/F K.K. Leung Building
Email: njguo@hku.hk
Office: 39103101
Subclasses: 1C

Professor CAO, Yiming
Office: Room 810 8/F K.K. Leung Building
Email: ymcao@hku.hk
Office: 39175845
Subclasses: 2D,2E

4. Course Description

Course
Description

Econometrics is the branch of economics that formulates statistical methodology for use in
analyzing non-experimental data. Consequently, the objective of this course is to introduce
the classical linear regression model and apply it to analyze empirical data in economics,
finance, and other social science fields. The topics include estimation, hypothesis testing,
multiple linear regression, Gauss-Markov theorem, multicollinearity, model
misspecifications, functional form specifications, dummy variables, and time series
regression.

Prerequisites ECON1210 Introductory microeconomics; and 

ECON1280 Analysis of economic data or 
STAT1601 Elementary statistical methods or 
STAT1602 Business statistics or 
STAT1603 Introductory statistics or 
STAT2601Probability & statistics I or 
STAT2901 Probability & statistics: Foundations of Actuarial Science

Mutually
exclusive

STAT3614 Business Forecasting
STAT3907 Linear models and Forecasting

Free Elective Yes



5. Course Objectives

1. To acquire and internalize knowledge of statistical methods used by economists.

2. To apply these methods in a variety of real world data (e.g. microeconomics, macroeconomics, business,
government policies, etc.)

3. To interpret and explain regression results to end users.

6. Faculty Learning Goals

Goal 1: Acquisition and internalization of knowledge of the programme discipline

Goal 2: Application and integration of knowledge

Goal 3: Inculcating professionalism

Goal 4: Developing global outlook

Goal 5: Mastering communication skills

Goal 6: Cultivating leadership

7. Course Learning Outcomes

Course Teaching and Learning Activities
Aligned Faculty Learning Goals

1 2 3 4 5 6

CLO1. Formulate regression models to describe the economic
relationship among variables.

CLO2. Understand the desirable properties of estimators.

CLO3. Estimate and test hypotheses about underlying economic
relations.

CLO4. Understand the implications for estimation results under
classical linear model assumptions and the consequences of their
violations.

CLO5. Apply econometric software and statistic tables to conduct
regression analyses.

CLO6. Interpret and explain regression outputs.

8. Course Teaching and Learning Activities

Course Teaching and Learning Activities # Expected
Study Hours

Study Load
(% of study)

T&L1. Lectures 36 27.7

T&L2. Tutorials 12 9.2

T&L3. Assignments 22 16.9

T&L4. Self-study 60 46.2

Total: 130 Total: 100



9. Assessment Methods

Assessment
Methods

Description Weight % Aligned Course
Learning Outcomes

A1. Assignments 20% 1,2,3,4,5,6

A2. Midterm
Exam

30% 1,2,3,4,5,6

A3. Final Exam 50% 1,2,3,4,5,6

Assessment Rubrics

A1. Assignments

A+,A,A- Strong evidence of superb ability to fulfill the intended learning outcomes of the course at
all levels of learning: describe, apply, evaluate, and synthesis.

B+,B,B- Strong evidence of the ability to fulfill the intended learning outcomes of the course at all
levels of learning: describe, apply, evaluate, and synthesis.

C+,C,C- Evidence of adequate ability to fulfill the intended learning outcomes of the course at low
levels of learning such as describe and apply but not at high levels of learning such as
evaluate and synthesis.

D+,D Evidence of basic familiarity with the subject.

F Little evidence of basic familiarity with the subject.

A2. Midterm
Exam

A+,A,A- Strong evidence of superb ability to fulfill the intended learning outcomes of the course at
all levels of learning: describe, apply, evaluate, and synthesis.

B+,B,B- Strong evidence of the ability to fulfill the intended learning outcomes of the course at all
levels of learning: describe, apply, evaluate, and synthesis.

C+,C,C- Evidence of adequate ability to fulfill the intended learning outcomes of the course at low
levels of learning such as describe and apply but not at high levels of learning such as
evaluate and synthesis.

D+,D Evidence of basic familiarity with the subject.

F Little evidence of basic familiarity with the subject.

A3. Final Exam

A+,A,A- Strong evidence of superb ability to fulfill the intended learning outcomes of the course at
all levels of learning: describe, apply, evaluate, and synthesis.

B+,B,B- Strong evidence of the ability to fulfill the intended learning outcomes of the course at all
levels of learning: describe, apply, evaluate, and synthesis.

C+,C,C- Evidence of adequate ability to fulfill the intended learning outcomes of the course at low
levels of learning such as describe and apply but not at high levels of learning such as
evaluate and synthesis.

D+,D Evidence of basic familiarity with the subject.

F Little evidence of basic familiarity with the subject.



10. Course Grade Descriptors

A+,A,A- Strong evidence of superb ability to fulfill the intended learning outcomes of the course at
all levels of learning: describe, apply, evaluate, and synthesis.

B+,B,B- Strong evidence of the ability to fulfill the intended learning outcomes of the course at all
levels of learning: describe, apply, evaluate, and synthesis.

C+,C,C- Evidence of adequate ability to fulfill the intended learning outcomes of the course at low
levels of learning such as describe and apply but not at high levels of learning such as
evaluate and synthesis.

D+,D Evidence of basic familiarity with the subject.

F Little evidence of basic familiarity with the subject.

11. Course Content and Tentative Teaching Schedule

Topic/
Session

Date Content Readings Other information

Nature of Econometrics
and Economic Data

Chapter 1 Core topics

The Simple Regression
Model

Chapter 2 Core topics

Multiple Regression
Analysis: Estimation

Chapter 3 Core topics

Multiple Regression
Analysis: Inference

Chapter 4 Core topics

Multiple Regression:
Further Issues

Chapter 6 Core topics

Regression Analysis with
Qualitative Information

Chapter 7 Core topics

Heteroskedasticity Chapter 8 Core topics

Basic Regression Analysis
with Time Series

Chapter 10 Core Topics

Multiple Regression
Analysis: OLS
Asymptotics (optional)

Chapter 5 Optional topics

More on Specification
and Data Issues

Chapter 9 Optional topics

Further Issues in Using
OLS with Time Series
Data (optional)

Chapter 11 Optional topics

Serial Correlation and
Heteroskedasticity
(optional)

Chapter 12 Optional topics



12. Required/Recommended Readings & Online Materials

Textbook

13. Means / Processes for Student feedback on Course

Conducting mid-term survey in additional to SETL around the end of the semester

Online response via Moodle site

Others



14. Course Policy



14. Course Policy


