FAKULTE / ENSTIiTU ADI

DERS BILGi FORMU

Fen Edebiyat Fakiiltesi

BOLUM / PROGRAM /
ANABILIiM DALI ADI

istatistik

DERSIN ADI

Ekonometri

DERSIN KODU

IST3102

YEREL KREDISi

3

AKTS KREDIiSi

HAFTALIK DERS SAATI

HAFTALIK UYGULAMA SAATI

HAFTALIK LABORATUVAR

SAATI

ONKOSULLAR

Yok

YARIYIL

Bahar

DERSIN DiLi

Ingilizce, Tiirkce

DERSIN SEVIYESI

Lisans

DERSIN TURU

Zorunlu @ lstatistik Lisans Program
Secmeli @ Matematik Lisans Programi

DERSIN KATEGORISi

Uzmanhk/Alan Dersleri

DERSIN VERILIS SEKLI

Yiiz Yiize

DERSI SUNAN AKADEMIK
BiRiM

istatistik Boliimii

DERSIN KOORDINATORU

Coskun PARIM

ASISTAN(LAR)

DERSIN AMACI

Bu dersin amaci, 6grencilere ekonomik iliskilerin bilimsel yontemlerle modellenmesi ve test
edilmesi konusunda gerekli bilgi ve becerileri kazandirmaktir. Ayrica ders, teorik bilgi ile
uygulamali analizleri birlestirerek Ogrencilerin ekonomik verilerden anlamli sonuglar
¢ikarabilmektir.

DERSIN iCERIGI

Tanimlar; model kavrami; E.K.K. yontemi; varsayimlar, ¢ok degiskenli ekonometrik
modeller ve ¢dzim yoOntemleri; varsayimlardan sapmalar; C.D.B; heteroskedastisite;
otokorelasyon; dagitilmis gecikmeli modeller; geleneksel ve almasik ekonometrik yontemler;
duraganlik; esbiitiinlesme ve hata diizeltme

DERS KiTABI / MALZEMESI /

ONERILEN KAYNAKLAR

Ders Ogrenim Ciktilar

Ders Kitabi:
Gujarati, Damodar. Basic Econometrics, 4. Baski, McGraw Hill, 2003.

Zorunlu Kaynaklar:
[1] Wooldridge, Jeffrey. Introductory Econometrics: A Modern Approach, 8. Baski,
Cengage, 2025.

Onerilen Kaynaklar:
Verbeek, Marno. A Guide to Modern Econometrics, 5. Baski, Wile

Bu dersi basartyla tamamlayan grenciler,

1. Ekonomik teorileri test edebilecek yontemleri bileceklerdir.
Akademik ve is hayatlarinda ekonometrik uygulamalar1 basar1 ile giincel
hayatlarinda kullanabileceklerdir.
Ekonomik problemleri ¢ozebilecek ekonometrik materyel bilgisine sahip
olabileceklerdir.
Ekonometrik analiz sonrasinda sonuglart yorumlayabileceklerdir.
Basindan sonuna kadar bir ekonometrik ¢aligmayi yiiriitebileceklerdir.
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DEGERLENDIRME SiSTEMI

Etkinlikler Sayi Katki Pay1

Devam/Katihm
o icerik: Ogrencilerin derse devam etmeleri ve katilmalari
e Detayh Degerlendirme Kriterleri:
- Derse aktif katilim ve soru sorma
- Simif-igi tartismalara ve problem ¢6zme siireglerine katki
saglayabilme

Laboratuar H

Uygulama (So6zlii Sinav):

o dcerik: Ogrencilerden ekonometri dersinin temel kavramlari
aciklamalarmin ve uygulamali bir soruya ¢dziim Onerisi sunmalarinin
istenmesi

e Format: Ogrenci ile bireysel olarak gerceklestirilecek sozlii smav (5-
10 dakika)

e  Detayl Degerlendirme Kriterleri
- Kavramlar agiklayabilme
- Problem ¢6zebilme
- Problem ¢6ziimlerini anlatabilme

| Arazi Calismasi H H

| Derse Ozgii Staj H H

Kiiciik Smavlar/Stiidyo Kritigi (Zorunlu):
e lcerik: Smav haftasina kadar islenen konularin tiimiinii kapsayan
kapsamli sorularin sorulmasi

o
e Format: Yiiz yiize. Coktan segmeli kisa sinav (5-10 dakika) 3 7013
e Detayh Degerlendirme Kriterleri:
- Derste islenen teorik konular ile ilgili problemleri ¢dzebilme
Odev
e icerik: Derste islenen temel kavramlarin elestirel bigimde
yorumlanmasini ve ilgili kavramlarin disiplin-i¢i ve disiplinlerarasi
alanlarda 6rneklerinin bulunmasini igeren haftalik 6devlerin verilmesi
e  Format: Yazili raporlar ve grup sunumlari
e  Detayh Degerlendirme Kriterleri 1 %15
- Bir problemin ¢dziim siirecini mantikli ve dogru bir sekilde
yazabilme

- Kavramlarin uygulamadaki drneklerini bulabilme
- Uygulamali diigiinebilme, yorumlama ve gerekgelendirme
stireglerinin ytiriitiilebilmesi

e Icerik: Ogrencilerin kendi 6grenme siireclerini degerlendirmelerinin
ve grup sunumlari yapmalarinin istenmesi

e  Format: Grup sunumlari

e  Detayh Degerlendirme Kriterleri

- Ogrenilen konularm dogru bir sekilde agiklanabilmesi

- Sunum tekniklerinin dogru kullanilmasi

e Igerik: Ogrencilerden akademik dénem sonunda teslim edilecek bir
proje onerisi (Tiibitak 2209 A/B) yazmalarinin istenmesi
e  Format: Yazili raporlar ve grup sunumlari
e Detayl Degerlendirme Kriterleri:
- Ogzgiin bir arastirma konusunun bulunmasi
- Bir arastirma Onerisinin bilimsel ilkeler ve ilgili kilavuzlar
dogrultusunda yazilabilmesi

Sunum/Jiiri

Seminer/Workshop H

Ara Smavlar
e lcerik: Smav haftasina kadar islenen konularin tiimiinii kapsayan
kapsaml1 sorular 1 %30
e Format: Yiiz yiize. Smav (60 Dakika)

- MNataxvlh Nadavlandivrma Wwitavlawie
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Dersin temel kavramlarmin anlasildiginin gosterilmesi
Teorik konularla ilgili problemlerin ¢6ziilebilmesi
Teorik diisiinme siireglerinin yiiriitiilmesi

e lcerik: Dersin tiim igerigini kapsayan kapsamli sorular
e  Format: Yiiz Yiize. Smav (60 dakika)
e Detayl Degerlendirme Kriterleri:

Derste islenen tiim konularin derinlemesine
oldugunun gosterilmesi
Ileri diizey problem ¢6zme becerilerinin kullanilabilmesi

kavranmig

| Detayh Degerlendirme Kriterleri

|

|

1 %40

Dénem ici Cahsmalarin Basar1 Notuna Katkis H %60
Final Simnavinin Basar1 Notuna Katkisi H %40
TOPLAM H %100

HAFTALIK KONULAR VE iLGILi ON HAZIRLIK CALISMALARI

HAFTALAR

KONULAR

On Hazirhik

Konu Anlatimi: Ekonometri tanimi, genel kavramlar, disiplinler
larast rolii.

kapsami ve temel
Kaynak: Ders

Ekonometri tanimu,
kavramlarmin okunmasi.
Kitabi, Sayfa 1-8.

1 Smmf-i¢ci Uygulama (5 dk.): Basit bir veri setinde Ozet Ekonometrinin disiplinler arasi rolii ve
istatistiklerin ¢ikarilmasi. istatistik ile ekonomi arasindaki
baglantilarin gézden gecirilmesi. Kaynak:
Sinif-ici Tartisma (5 dk.): Ekonometri uygulama alanlari. Ders Kitabi, Sayfa 9-15.
IKonu Anlatimi: Model kurma siireci, fonksiyonel formlar, hatal . .
corimi. Model kur_ma slireci  ve fonksiyone
formlarin  incelenmesi. Kaynak: Ders
- . . Kitab1, Sayfa 16-20.
2 Zl;llinf-llcl Uygulama (5 dk.): Basit regresyon model akis semasi| Hata terimi .k.avran.n ve modeldeki rol.ﬁnﬁn
’ gbzden gecirilmesi. Kaynak: Ders Kitabi,
Simif-i¢i Tartisma (5 dk.): Teori, veri ve model arasindaki iliski. Sayfa 21-25.
IKonu Anlatimi: Cok degiskenli regresyon modeli ve varsayimlar. Cok degiskenli regresyon modelinin yapisi
ve temel varsayimlarin incelenmesi.
Sinif-ici Uygulama (5 dk.): Program {iizerinde ¢oklu regresyon| Kaynak: Ders Kitabi, Sayfa 26-30.
3 kurulmasi. Varsayimlarin  modelin  gecerliligi  vel
giivenilirligi iizerindeki etkilerinin gozde:
Sinif-ici Tartisma (5 dk.): Varsayimlarin model giivenilirligine gegirilmesi. Kaynak: Ders Kitab1, Sayfa 314
letkisi. 35.
IKonu Anlatimi: Katsayilarin yorumlanmasi ve elastikiyet Katsayilarin yorumlanmasi ve ekonomi
anlamlarinin incelenmesi. Kaynak: Ders
4 Simif-i¢i Uygulama (5 dk.): Log-log model tahmini Kitabi, Sayfa 36-40.
Elastikiyet kavrami ve log-log modelde]
Simif-i¢i Tartisma (5 dk.): Katsayilarin ekonomik anlami. katsayilarla iligkilerinin gézden gegirilmesi.
Kaynak: Ders Kitabi, Sayfa 41-45.
Konu Anlatimi: R2, F ve t Istatistikleri R2?, F ve t istatistiklerinin tamimlar1 vl
regresyon analizindeki rollerini
Simif-i¢i Uygulama (5 dk.): t ve F testi ile hipotez sinamasi incelenmesi. Kaynak: Ders Kitabi, Sayfa
46-50.
Simif-i¢i Tartisma (5 dk.): Istatistiksel anlamlilik ve ekonomik t ve F testlerinin hipotez sinamalarinda
5 6nem farki. kullanim1 ve sonuglarinin yorumlanmasi.
Kaynak: Ders Kitabi, Sayfa 51-55.
Kisa Smav 1 (15 dk.): Ders sonunda, derste islenen konulari Kisa Smav 1. Cok degiskenli regresyo
iceren bir kisa sinavin yapilmasi modeli, katsayilarin yorumlanmast,|
elastikiyet ve hipotez testleri. Ders Kitabu,
Sayfa 26-55
IKonu Anlatimi: Kisitlamalar ve model karsilastirmalart Kisitlamalarin tanimi, ekonomi
modellerdeki ~ 6nemi  ve tiirlerini
Smif-ici Uygulama (5 dk.): F testi ile kisith ve kisitsiz model incelenmesi. Kaynak: Ders Kitabi, Sayfa
6 kargilagtirmast. 61-65.
F testi kullanarak kisith ve kisitsiZ
Simif-i¢i Tartisma (5 dk.): Ekonomi politikalarinda kisitlamalarin| modellerin  karsilastirilmasinin ~ gbzde

yorumu.

gecirilmesi. Kaynak: Ders Kitabi, Sayfa 66-
70.
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Konu Anlatimi: Varsayim Sapmalar1

Simif-ici Uygulama (5 dk.): Varsayim ihlallerinin simiilasyonla
lgdsterimi.

Siif-i¢i Tartisma (5 dk.): Sapmalara kars1 ¢6ziim yontemleri.

Coklu regresyon varsayimlarinin tekrari v
olast sapmalarimn incelenmesi. Kaynak: Ders
Kitabi, Sayfa 71-75.

Varsayim sapmalarinin model sonuglarm
etkileri ve ¢oziim yontemlerinin gozde
gegirilmesi. Kaynak: Ders Kitabi, Sayfa 76-
80.

|Ara Simav 1

Smav haftasina kadar islenen konulart
tiimiiniin tekrar edilmesi

Konu Anlatimi: Coklu dogrusal baglanti (Multicollinearity),
tanimi, nedenleri, sonuglari.

Simif-ici Uygulama (5 dk.): VIF ve korelasyon matrisi
hesaplanmasi.

Smif-i¢i Tartisma (5 dk.): Multicollinearity’ye ¢6ziim Onerileri.

Coklu dogrusal baglantinin
(Multicollinearity) tanimi, nedenleri ve
sonuglarinin incelenmesi. Kaynak: Ders
Kitabi, Sayfa 81-85.

VIF ve korelasyon matrisi kullanarak
multicollinearity tespit yontemlerinin
gbzden gegirilmesi. Kaynak: Ders Kitabi,
Sayfa 86-90.

10

IKonu Anlatimi: Degisen varyans (Heteroskedastisite) problemi
ve testleri.

Smif-i¢i Uygulama (5 dk.): White testi uygulamasi.

Smif-i¢ci Tartisma (5 dk.): Heteroskedastisite ile basa ¢ikmal
ollar1.

Heteroskedastisitenin tanimi, nedenleri v
model tizerindeki etkilerinin incelenmesi.
Kaynak: Ders Kitabi, Sayfa 91-95.
Heteroskedastisiteyi tespit etmek igi
kullanilan testlerin, 6zellikle White testini
gbzden gecirilmesi. Kaynak: Ders Kitabi,
Sayfa 96-100.

11

Konu Anlatimi: Otokorelasyon-Hata terimlerinde  ardisik
bagimlilik

Simif-i¢i Uygulama (5 dk.): Durbin-Watson testi.

Smif-ici Tartisma (5 dk.): Otokorelasyonun zaman serisi
tahminlerine etkisi.

Kisa Smav 2 (15 dk.): Ders sonunda, derste islenen konulari
iceren bir kisa siavin yapilmasi

Otokorelasyonun tanimi, nedenleri v
regresyon modelindeki etkilerini
incelenmesi. Kaynak: Ders Kitabi, Sayf:
101-105.

Durbin-Watson testi ve otokorelasyon
tespit yontemlerinin gozden gegirilmesi.
Kaynak: Ders Kitabi, Sayfa 106-110.

Kisa Smav 2: Kisitlamalar ve mode
karsilagtirmalari, varsayim sapmalari, ¢okl
dogrusal baglanti, heteroskedastisite v
otokorelasyon. Ders Kitabi, Sayfa 61-110

12

KKonu Anlatimi: G6lge (Dummy) Degiskenler

Smif-ici Uygulama (5 dk.): Cinsiyet, bolge degiskenleri ile
model kurulmast.

Simif-i¢i Tartisma (5 dk.): Dummy degisken tuzagi ve ¢éziimii.

Golge (Dummy) degiskenlerin tanimu,
kullanim alanlart ve modeldeki roliinii
incelenmesi. Kaynak: Ders Kitabi, Sayf:
111-115.

Dummy degisken tuzagi ve ¢Oziim|
yontemlerinin gézden gegirilmesi. Kaynak:
Ders Kitabi, Sayfa 116-120.

13

Konu Anlatimi: Dagitilmis gecikmeli modeller, hata diizeltme|
imekanizmast

Smmif-i¢ci Uygulama (5 dk.): Gecikmeli bagimsiz degiskenle
model kurulmasi.

Sinif-i¢ci Tartisma (5 dk.): Ekonomik yorumlar.

Kisa Smav 3 (15 dk.): Ders sonunda, derste islenen konulari
liceren bir kisa simnavin yapilmasi

Dagitilmis  gecikmeli modellerin  tanimu,
yapist  ve  ekonomik  modellerdeki
kullaniminin incelenmesi. Kaynak: Ders
Kitabi, Sayfa 121-125.

Hata diizeltme mekanizmasinin isleyisi vel
model tahminlerinde roliiniin  gdzde
gecirilmesi. Kaynak: Ders Kitabi, Sayf:
126-130.

Kisa Smav 3: Golge (Dummy
degiskenler, dagitilmis gecikmeli modelle
ve hata diizeltme mekanizmasi. Ders
Kitabi, Sayfa 111-130

14

IKonu Anlatimi: Duraganlik ve Panel Veri

Simif-i¢ci Uygulama (5 dk.): ADF testi ve sabit etkiler modeli
kurulmast.

Simif-i¢i Tartisma (5 dk.): Zaman serisi ve panel veri farklar

Duraganlik kavrami, ADF testi ve zaman
serisi analizindeki Onemi. Kaynak: Ders
Kitabi, Sayfa 131-135.

Panel veri yapisi, sabit etkiler modeli ve|
zaman serisi ile panel veri arasindaki
farklarin incelenmesi. Kaynak: Ders Kitabi,
Sayfa 136-140.

15

Ogrencilerin 6dev sunumlarmin dinlenmesi

Simif-ici Uygulama (5 dk.): Programlama dillerinin farklarinin|
anlatilmasi.

Smif-i¢ci Tartisma (5 dk.): Programlama dillerinin bilinmesinin|
Oneminin tartigilmasi.

Matlab, Python, Eviews, Stata ve
software dillerinin birinde dersin konular:
tizerine  yapilacak  bir  uygulamam
kodlarinin hazirlanmasi v
orneklendirilmesi.

16

IFinal

Islenen konularim tiimiiniin tekrar edilmesi
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AKTS iSYUKU TABLOSU
Etkinlikler H Say1 H Siiresi H Toplam isyiikii
(Saat)

Ders Saati “ 14 H 3 H 42
Laboratuar H H H
Uygulama “ H H
Arazi Calismasi H H H
Sinif Dis1 Ders Calismasi H 14 H 6 H 84
Derse Ozgii Staj H H H
Odev H 1 H 10 H 10
Kiiciik Smavlar/Stiidyo Kritigi H 3 H 4 H 12
Projeler H H H
Sunum / Seminer H H H
Ara Siavlar (Sinav Siiresi + Siav 1 14 14
Hazirhk Siiresi)

Toplam Isyiikii: H 180

Toplam Isyiikii / 30(s) : H 6.00
AKTS Kredisi: 6
i
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FACULTY / GRADUATE SCHOOL

COURSE RY ATION FORM

F

id/Sciences

DEPARTMENT / PROGRAMME

Statistics

Econometrics

IST3102

3

LECTURE HOUR / WEEK

PRACTICAL HOUR / WEEK

LABORATORY HOUR / WEEK

0

PREREQUISITE

None

SEMESTER

Spring

COURSE LANGUAGE

English, Turkish

LEVEL OF COURSE

First Cycle

COURSE TYPE

Required @ Bachelor Programme in Statistics (%30 English)
Elective @ Bachelor Programme in Mathematics

COURSE CATEGORY

Core Courses

MODE OF DELIVERY

Face-to-Face

OWNER ACADEMIC UNIT

Department of Statistics

COURSE COORDINATOR

Coskun PARIM

ASSISTANT(S)

COURSE OBJECTIVES

This course aims to equip students with the necessary knowledge and skills to model and
test economic relationships using scientific methods. Furthermore, the course seeks to
integrate theoretical knowledge with applied analyses, enabling students to derive
meaningful conclusions from economic data.

COURSE CONTENT

Definitions; the concept of a model; the OLS method; assumptions; multivariate
econometric models and solution techniques; deviations from assumptions;
multicollinearity; heteroskedasticity; autocorrelation; distributed lag models; traditional
and alternative econometric methods; stationarity; cointegration and error correction.

RECOMMENDED OR REQUIRED
READING

Coursebook:
Gujarati, Damodar. Basic Econometrics, 4th Edition, McGraw Hill, 2003.

Required Readings:
[1] Wooldridge, Jeffrey. Introductory Econometrics: A Modern Approach, 8th Edition,
Cengage, 2025.

Recommended Readings:
Verbeek, Marno. A Guide to Modern Econometrics, Sth Edition, Wiley, 2017.

COURSE LEARNING OUTCOMES

Upon successful completion of the course, students will be able to
1. Understand and apply methods to test economic theories.
2. Effectively utilize econometric applications in both their academic and
professional lives.
3. Possess the econometric knowledge necessary to solve economic problems.
4. Interpret the results obtained from econometric analyses.
5. Conduct an econometric study from start to finish.

EVALUATION SYSTEM

Activities Number Percentage of Grade
Attendance/Participation

e  Content: Student attendance and participation in the course.

e Detailed Assessment Criteria:
- Active participation in lessons and asking questions
- Ability to contribute to in-class discussions and problem-solving

processes
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Laboratory H

Application (Oral Examination):

e  Content: Students will be asked to explain fundamental concepts of
introduction to Statistics and to propose a solution to a practical
problem.

e Format: Individual oral examination with each student (5-10
minutes)

e Detailed Assessment Criteria:

- Ability to explain concepts
- Ability to solve problems
- Ability to articulate problem solutions

‘ Field Work H

‘ Special Course Internship (Work Placement) H

Quizzes/Studio Critics
e  Content: Comprehensive questions covering all topics addressed up
to the exam week
e  Format: Face-to-face multiple-choice quiz (5-10 minutes) %15
e Detailed Assessment Criteria:
- Ability to solve problems related to the theoretical topics
covered in the course
Homework Assignments
e Content: Weekly assignments requiring critical analysis of
fundamental concepts covered in class and identification of examples
of these concepts within both intra-disciplinary and interdisciplinary
contexts
e  Format: Written reports and group presentations %15
. 0 0 o
e Detailed Assessment Criteria
- Ability to logically and accurately demonstrate the problem-
solving process
- Ability to find practical examples of the concepts
- Ability to carry out processes of applied thinking, interpretation,
and justification
Presentations/Jury
e Content: Students will be asked to evaluate their own learning
processes and deliver group presentations
e  Format: Group presentations
e  Detailed Assessment Criteria
- Ability to accurately explain the topics learned
- Proper use of presentation techniques
Project
e Content: Students will be asked to write a project proposal
(TUBITAK 2209 A/B) to be submitted at the end of the academic
term.
e  Format: Yazili raporlar ve grup sunumlart
e Detailed Assessment Criteria:
- Ability to identify an original research topic
- Ability to write a research proposal in accordance with scientific
principles and relevant guidelines
Seminar/Workshop H H
Mid-Terms
Ara Sinavlar
e Content: Comprehensive questions covering all topics addressed up
to the exam week
e  Format: Face-to-face written exam. (60 minutes). o
. s %30
e Detailed Assessment Criteria:
- Demonstration of understanding of the fundamental concepts of
the course
- Ability to solve problems related to theoretical topics
- Ability to carry out theoretical reasoning processes
e || [
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course

Format:

Detailed Assessment Criteria:

- Ability to apply advanced problem-solving skills

- Demonstration of a thorough understanding of all topics
covered in the course

Content: Comprehensive questions covering the entire content of the

Face-to-face written exam. (60 minutes).

Percentage of In-Term Studies

Percentage of Final Examination

TOTAL

WEEKLY SUBJECTS AND RELATED PREPARATION STUDIES

WEEKS COURSE OUTLINE Related Preparation
;lrf;ti;lsr?r:lt]e)rflfiisiliu?;;f if)(l)élomemcs, general concepts, Reading the definition, scope, and fundamental
plnary ’ concepts of econometrics. Source: Coursebook, Pages
. . . . 1-8.
1 Qul.Ck. Prac.tlce (5. minutes): Calculation of summary Reviewing the interdisciplinary role of econometrics
statistics using a simple dataset. . . .
and the connections between statistics and economics.
In-Class Discussion (5 minutes): Areas o Source: Coursebook, Pages 9-15.
application of econometrics.
Lecture: Model building process, functional forms,|
error term. Examining the model-building process and functional
forms. Source: Coursebook, Pages 16-20.
) Quick Practice (5 minutes): Drawing a simple] Reviewing the concept of the error term and its role in
regression model flowchart. the model. Source: Coursebook, Pages 21-25.
In-Class Discussion (5 minutes): The relationship|
between theory, data, and the model.
Lecture: Multiple regression model and assumptions. Examining the structure of the multiple regression
model and fundamental assumptions. Source:
Quick Practice (5 minutes): Building a multiple] Coursebook, Pages 26-30.
3 regression model using software. Reviewing the effects of assumptions on the validity
and reliability of the model. Source: Coursebook,
In-Class Discussion (5 minutes): The impact of] Pages 31-35.
lassumptions on the reliability of the model.
Lecture: Interpretation of coefficients and elasticity. Examining the interpretation of coefficients and their
economic meanings. Source: Coursebook, Pages 36-
Quick Practice (5 minutes): Estimation of a log-log 40.
model. Reviewing the concept of elasticity and its relationship
4 . . .
with coefficients in the log-log model. Source:
In-Class Discussion (5 minutes): The economig Coursebook, Pages 41-45.
meaning of coefficients.
. 2 ]
Lecture: R, F, and t statistics. Examining the definitions of R?, F, and t statistics and
Quick Practice (5 minutes): Hypothesis testing using glazzsrjlg_ssz)n regression analysis. Source: Coursebook,
tand F tests. Reviewing the use of t and F tests in hypothesis testing
5 In-Class Discussion (5 minutes): The difference] and the interpretation of their results. Source:
L .. . Coursebook, Pages 51-55.
between statistical —significance and economic| . . . . .
 mportance Quiz 1: Multiple regression model, interpretation of
P ’ coefficients, elasticity, and hypothesis testing.
Quiz 1 (15 min.): A quiz at the end of the class Coursebook, Pages 26-55.
covering the topics taught during the session
ILecture: Constraints and model comparisons. Examining the definition, importance, and types of
constraints in economic models. Source: Coursebook,
Quick Practice (5 minutes): Comparing restricted Pages 61-65.
6 land unrestricted models using the F-test. Reviewing the comparison of restricted and
unrestricted models using the F-test. Source:
In-Class Discussion (5 minutes): Interpretation of Coursebook, Pages 66-70.
constraints in economic policies.
7 Lecture: Assumption violations. Reviewing multiple regression assumptions and

examining potential violations. Source: Coursebook,
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Quick Practice (5 minutes): Demonstrating
assumption violations through simulation.

In-Class Discussion (5 minutes): Solution methods|
for handling violations.

Pages 71-75.

Reviewing the effects of assumption violations on
model results and exploring solution methods. Source:
Coursebook, Pages 76-80.

8 Midterm 1 Review of all topics covered up to the exam week.
Lecture: Definition, causes, and consequences o
multicollinearity. Examining the definition, causes, and consequences of
Quick Practice (5 minutes): Calculating VIF an multicollinearity. Source: Coursebook, Pages 81-85.

9 . . Reviewing methods for detecting multicollinearity
correlation matrix. . . .

using VIF and the -correlation matrix. Source:
In-Class Discussion (5 minutes): Solution proposals Coursebook, Pages 86-90.
for multicollinearity.
Lecture: The problem of heteroskedasticity and
related tests. Examining the definition, causes, and effects of
heteroskedasticity on the model. Source: Coursebook,

10 Quick Practice (5 minutes): Conducting the White] Pages 91-95.
test. Reviewing the tests used to detect heteroskedasticity,

with a focus on the White test. Source: Coursebook,
In-Class Discussion (5 minutes): Methods fo Pages 96-100.
laddressing heteroskedasticity.
Lecture: Autocorrelation — Serial correlation in erro Examining the definition, causes, and effects of
terms. . . .

autocorrelation in the regression model. Source:

. . . . . . Coursebook, Pages 101-105.

Quick Practice (5 minutes): Conducting the Durbin- Reviewing the Durbin-Watson test and other methods
'Watson test. . .

11 for detecting autocorrelation. Source: Coursebook,
In-Class Discussion (5 minutes): The impact o Pag'es 10.6_110' . .
autocorrelation on time series forecasts. Quiz 2.' Constra}mts_ and - model CcomPparisons,

assumption violations, multicollinearity,
Quiz 2 (15 min): A quiz at the end of the clasg heteroskedasticity, and autocorrelation. Coursebook,
. . . . Pages 61-110.
covering the topics taught during the session
Lecture: Dummy variables.
Examining the definition, areas of use, and role of
Quick Practice (5 minutes): Building a model using] dummy variables in the model. Source: Coursebook,
12 gender and region variables. Pages 111-115.
Reviewing the dummy variable trap and methods for its
In-Class Discussion (5 minutes): Dummy variable] solution. Source: Coursebook, Pages 116-120.
trap and its solution.
Lecture: Distributed lag models and error correction|
imechanism. Examining the definition, structure, and use of
distributed lag models in economic modeling. Source:
Quick Practice (5 minutes): Building a model with Coursebook, Pages 121-125.
lagged independent variable. Reviewing the functioning of the error correction

13 mechanism and its role in model estimation. Source:
In-Class Discussion (5 minutes): Economic Coursebook, Pages 126-130.
interpretations. Quiz 3: Dummy variables, distributed lag models, and

error correction mechanism. Source: Coursebook,
Quiz 3 (15 min.): A quiz at the end of the class Pages 111-130.
covering the topics taught during the session
Lecture: Stationarity and panel data. Examining the concept of stationarity, the ADF test,
and their importance in time series analysis. Source:
Quick Practice (5 minutes): Conducting the ADF tes Coursebook, Pages 131-135.
14 land building a fixed effects model. Reviewing the structure of panel data, the fixed effects
model, and differences between time series and panel
In-Class Discussion (5 minutes): Differences data. Source: Coursebook, Pages 136-140.
between time series and panel data.
Student Presentations
Quick Practice (5 minutes): Explaining the Preparing and demonstrating code for an application
15 differences between programming languages. related to the course topics using one of the software
languages: Matlab, Python, Eviews, Stata, or R.
In-Class Discussion (5 minutes): Discussing the]
importance of knowing programming languages.
16 Final Review of all topics covered.
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ECTS WORKLOAD TABLE

Activities Number Duration Total Workload
(Hour)

Course Hours 3 42

Laboratory

Application

Field Work

Study Hours Out of Class

Special Course Internship (Work Placement)

Homework Assignments

Quizzes/Studio Critics

Project

Presentations / Seminar

Mid-Terms (Examination Duration + Examination Prep. Duration) 14

Final (Examination Duration + Examination Prep. Duration) 18

Total Workload :

Total Workload / 30(h) :

ECTS Credit :
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PC-1 istatistik biliminin temelini olusturan
teorik ve uygulamali alanlardaki bilgilerini,
alanla ilgili  problemleri  tamimlama,
modelleme ve ¢Ozim iiretmede
kullanabileceklerdir.

Use their theoretical and applied knowledge in
the science of statistics to identify, model, and
solve problems related to the field.

PC-2 istatistiksel problemlerin belirlenmesi,
uygun veri toplama yontemlerinin segilmesi,
verinin  diizenlenmesi ve yorumlanmasi
stireclerinde yeterlilik gosterecek ve bu
problemlerin ¢oziimiinde gerekli analiz ve
modelleme yontemlerini secip
uygulayabileceklerdir.

Demonstrate competence in identifying
statistical problems, selecting appropriate
data collection methods, organizing and
interpreting data, and select and apply
necessary analysis and modelling methods to
solve these problems.

PC-3 Herhangi bir olgu, siire¢ ya da tiriinii
istatistiksel bakis acisiyla analiz  edip
yorumlayabilecek ve karsilastiklar1 sorunlara
uygun modern istatistiksel yontemlerle
¢oziim gelistirebileceklerdir.

Analyse and interpret a phenomenon,
process, or product from a statistical
perspective and  develop solutions to
encountered problems using appropriate
modern statistical methods.

PC-4 Disiplinleraras1 bir yaklagimla, farkli
alanlarda  edinmis  olduklar1  bilgileri
sentezleyebileceklerdir.

Synthesise ~ knowledge  acquired  from
different disciplines through an
interdisciplinary approach

PC-5 Istatistik alaninda edindikleri bilgi
birikimlerini  ve istatistiksel  diislinme
becerilerini, teorik  istatistik, veri bilimi,
finansal  istatistik, saglik  bilimlerinde
istatistik gibi disiplin-i¢i ve disiplinlerarasi
uzmanlik alanlarinda gelistirebileceklerdir.

Advance their acquired knowledge in
statistics and statistical thinking skills in
both disciplinary and interdisciplinary areas of
specialisation such as theoretical statistics, data
science, financial statistics, and statistics in
health sciences.

PC-6 istatistik alaminda yaygm olarak
kullanilan en az bir programlama dili ile
bilgisayar ve yapay zeka teknolojilerini,
problemleri ¢6zmek, veri analizi yapmak ve
simiilasyonlar gergeklestirmek icin
kullanabileceklerdir.
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Use at least one programming language and
computer and artificial  intelligence
technologies widely employed in statistics
for problem-solving, data analysis, and
simulations.

PC-7 Istatistik ve ilgili alanlardaki bilimsel
ve teknolojik gelismeleri izleyebilecek,
kariyer firsatlarini degerlendirerek kisisel ve
mesleki gelisim hedeflerini belirleyebilecek
ve bu hedeflere ulagsmak icin hayat boyu
ogrenme stratejilerini kullanabileceklerdir.

Follow scientific and technological
developments in statistics and related fields,
assess career opportunities, identify personal
and professional development goals, and
adopt lifelong learning strategies to achieve

these anls

PC-8 Bilimsel arastirmalarini ve mesleki
faaliyetlerini yiiriitiirken dogabilecek
hukuksal sonuglart ve toplumsal etkileri
dikkate alarak mesleki etik ilkeler, kalite

standartlari ile evrensel degerler
dogrultusunda ve sosyal sorumluluk bilinci
ve adalet duygusuyla hareket
edebileceklerdir.

Act with a sense of social responsibility and
justice and in accordance with professional
ethical principles, quality standards, and
universal values by taking into account
potential legal and societal consequences of
their scientific research and professional
activities.

PC-9 Bireysel olarak ya da takimlarda etkin
bigimde ¢aligabileceklerdir.

Work effectively both independently and as
part of a team.

PC-10 istatistik alaminda giivenilir bilgi
kaynaklarina ulasarak literatiir taramasi
yapabilecek  ve akademik  arastirma
tasarlayip yiiriitebileceklerdir.

Access reliable sources of information,
conduct literature reviews, and design and
carry out academic research in the field of
statistics.

PC-11  Istatistiksel konulari, teorileri,
ispatlart, aragtirmalari ve  problem
¢Oziimlerini,  istatistiksel terminoloji
kullanarak tiim paydaglara Tirkge ve
Ingilizcede s6zlii ve yazili olarak etkili
bicimde aktarabileceklerdir.

Effectively communicate statistical topics,
theories, proofs, research, and problem
solutions to all relevant stakeholders using
appropriate mathematical terminology, both
orally and in writing, in Turkish and in
English.
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