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GENEL TANIM / GENERAL DESCRIPTION

Ders Adi / Course Name

Computer-Aided Econometrics / Computer-Aided Econometrics

Ders Kodu / Course Code

BVA517

Ders Tirii / Course Type

Ders Seviyesi / Course Level

Master with Thesis / Master with Thesis

Ders Akts Kredi / ECTS 6.00
Haftalik Ders Saati (Kuramsal) / 3.00
Course Hours For Week

(Theoretical)

Haftalik Uygulama Saati / Course 0.00
Hours For Week (Objected)

Haftalik Laboratuar Saati / Course 0.00

Hours For Week (Laboratory)

Dersin Verildigi Yl / Year

1

Ogretim Sistemi / Teaching System

Daytime Class / Daytime Class

Egitim Dili / Education Language

Turkish / Turkish

On Kosulu Olan Ders(ler) /
Precondition Courses

Yok

None

Amaci / Purpose

Bu dersin amaci, 6grencilere ekonometri ydntemlerini kullanarak ekonomik verileri analiz
etme becerilerini kazandirmak ve bilgisayar tabanli ekonometri yazilimlarini etkili bir
sekilde kullanabilmelerini saglamaktir.

The aim of this course is to equip students with the skills to analyze economic data
using econometric methods and effectively use computer-based econometric
software.

igerigi / Content

Bu dersin amaci, 6grencilere ekonometri yontemlerini kullanarak ekonomik verileri analiz
etme becerilerini kazandirmak ve bilgisayar tabanli ekonometri yazilimlarini etkili bir
sekilde kullanabilmelerini saglamaktir.

The aim of this course is to equip students with the skills to analyze economic data
using econometric methods and effectively use computer-based econometric
software.

Onerilen Diger Hususlar / Yok None
Recommended Other

Considerations

Staj Durumu / Internship Status Yok None

Kitabi / Malzemesi / Onerilen
Kaynaklar / Books / Materials /
Recommended Reading

1"Introductory Econometrics: A Modern Approach” - Jeffrey M. Wooldridge
2"Econometric Analysis" - William H. Greene

3"Econometrics: Theory and Applications with EViews" - M. Hakan Berument, Nukhet
Dogan

4"Using Stata for Principles of Econometrics" - Lee C. Adkins, R. Carter Hill

5"Applied Econometrics with R" - Christian Kleiber, Achim Zeileis

1"Introductory Econometrics: A Modern Approach” - Jeffrey M. Wooldridge
2"Econometric Analysis" - William H. Greene

3"Econometrics: Theory and Applications with EViews" - M. Hakan Berument, Nukhet
Dogan

4"Using Stata for Principles of Econometrics" - Lee C. Adkins, R. Carter Hill

5"Applied Econometrics with R" - Christian Kleiber, Achim Zeileis




Ogretim Uyesi (Uyeleri) / Faculty
Member (Members)

OGRENME GIKTILARI / LEARNING OUTCOMES

1 Bilgisayar destekli ekonometri ydntemlerini anlama ve uygulama becerisi gelistirme. Understand and develop the skills to apply computer-aided econometrics methods.
2 Ekonometrik modelleri ve teknikleri analiz etme ve yorumlama yetenegi gelistirme. Analyze and interpret econometric models and techniques.

3 Ekonometrik veri analizinde bilgisayar yazilimlarini kullanabilme yetenegi gelistirme. Acquire the ability to use computer software in econometric data analysis.

4 Ekonometrik tahmin ve analiz sonuclarini etkili bir sekilde raporlama yetenegi gelistirme. Develop the ability to effectively report econometric forecasting and analysis results.
5 Ekonomik ve finansal kararlar icin bilgisayar destekli ekonometriyi uygulama yetenegi gelistirme. Apply computer-aided econometrics for economic and financial decision-making.

HAFTALIK DERS ICERIGi / DETAILED COURSE OUTLINE
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Hafta / Week

. . Ogretim Yont - I
Teorik Dersler / Theoretical Uygulama Lab Tglz(neill(rlgri/(?rr;a?gi\r/]z Methods On Hazirlik / Preliminary

Techniques

1 Ekonometriye Giris ve Veri Hazirlama

Introduction to Econometrics and Data Preparation

Teorik Dersler / Theoretical Uygulama Lab ?g{ﬁ;ﬂ;}ﬁgg&i\éz Methods On Hazirlik / Preliminary

Techniques

2 Dogrusal Regresyon Analizi

Linear Regression Analysis

Teorik Dersler / Theoretical Uygulama Lab ?g;ﬁiﬁ:ﬁgtsgig Methods On Hazirlik / Preliminary

Techniques

3 CGoklu Dogrusal Regresyon Analizi

Multiple Linear Regression Analysis

Teorik Dersler / Theoretical Uygulama Lab ?g&ﬁ;g;:{ﬁg:&ig Methods On Hazirlik / Preliminary

Techniques

4 Dogrusal Olmayan Regresyon Analizi

Nonlinear Regression Analysis

gretim YO "
Teorik Dersler / Theoretical Uygulama Lab '?glzﬁgll(rlnerils)l'gt:é?]i\r’:; Methods On Hazirlik / Preliminary

Technigues

5 Simultane Denklem Sistemleri

Simultaneous Equation Systems
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Ogretim Yontem ve

Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
6 Panel Veri Analizi
Panel Data Analysis
. . Ogretim Yontem ve = .
Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Technigues
7 Zaman Serileri Analizi
Time Series Analysis
. . Ogretim Yoéntem ve . o
Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
8 Kesikli Bagimh Degisken Modelleri
Models for Discrete Dependent Variables
gretim YO .
Teorik Dersler / Theoretical Uygulama Lab 'Cl')glzﬁmqeri/(')l'gt:cr:?\i\r,lz Methods On Hazirlik / Preliminary
Technigues
9 Olasilik ve istatistiksel Dagilimlar
Probability and Statistical Distributions
. . Ogretim Yoéntem ve x .
Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
10 Eniyileme ve Maksimum Olabilirlik Yéntemleri
Optimization and Maximum Likelihood Methods
. . gretim Yont .. -
Teorik Dersler / Theoretical Uygulama Lab '?eglzﬁill(r;;ri/(?rr;aeg;i\r/\z Methods On Hazirlik / Preliminary
Techniques
11 Heteroskedastisite ve Otokorelasyon Analizi

Heteroskedasticity and Autocorrelation Analysis
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Ogretim Yontem ve

Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
12 Enstriimantal Degiskenler ve Eszamanh Denklem Sistemleri
Instrumental Variables and Simultaneous Equation Systems
Ogretim Yontem ve - -
Teorik Dersler / Theoretical Uygulama Lab Tgknikleri/Teaching Methods On Hazirlik / Preliminary
Technigues
13 Endojenite ve Dogrusal Olmayan Modeller
Endogeneity and Nonlinear Models
Ogretim Yoéntem ve . o
Teorik Dersler / Theoretical Uygulama Lab Tgknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
14 Uygulama ve Proje Calismalari

Applications and Project Work
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DEGERLENDIRME / EVALUATION

. Savi/ Katki Yuzdesi /
Yanyil (Yil) Ii Etkinlikleri / Term (or Year) Learning Activities Nun}llber Percentage of
Contribution (%)
Ara Sinav / Midterm Examination 1 100
Toplam / Total: 1 100
Basar Notuna Katki Yiizdesi / Contribution to Success Grade(%): 40
Savi/ Katki Yuzdesi /
Yanyil (Yil) Sonu Etkinlikleri / End Of Term (or Year) Learning Activities Nurr¥ber Percentage of
Contribution (%)
Final Sinavi / Final Examination 1 100
Toplam / Total: 1 100
Basari Notuna Katki Yiizdesi / Contribution to Success Grade(%): 60
Etkinliklerinin Basar Notuna Katki Yiizdesi(%) Toplami / Total Percentage of Contribution (%) to Success Grade: 100
Degerlendirme Tipi / Evaluation Type:
iS YUKU / WORKLOADS
Siiresi | Toplam Is Yiikii
. Sayi/ (Saat) / (Saat) / Total
SR Er e e Number | Duration Work Load
(Hours) (Hour)
Ara Sinav / Midterm Examination 1 1.00 1.00
Ara Sinav igin Bireysel Calisma / Individual Study for Mid term Examination 1 76.00 76.00
Final Sinavi / Final Examination 1 1.00 1.00
Final Sinavi igiin Bireysel Calisma / Individual Study for Final Examination 1 72.00 72.00
Toplam / Total: 4 150.00 150.00

Dersin AKTS Kredisi = Toplam Is Yiikii (Saat) / 25.00 (Saat/AKTS) = 150.00/25.00 = 6.00 ~ 6.00 / Course ECTS Credit = Total Workload (Hour) / 25.00 (Hour / ECTS) = 150.00 / 25.00 = 6.00 ~ 6.00
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PROGRAM VE OGRENME CIKTISI / PROGRAM LEARNING OUTCOMES

Ogrenme Ciktilari / Program Ciktilar / Program Outcomes
Hzailifg QUERES 111 (112113 (114|115 [ 116 | 1.1.7 [ 1.1.8 | 1.1.9 [1.1.10(1.1.11[1.1.12|1.1.13|1.1.14 [1.1.15

1.Bilgisayar destekli
ekonometri yontemlerini
anlama ve uygulama becerisi
gelistirme. / Understand and 5 5 5 4 4 5 5 5 4 4 4 5 5 5 5
develop the skills to apply
computer-aided econometrics
methods.

2.Ekonometrik modelleri ve
teknikleri analiz etme ve
yorumlama yetenegi

gelistirme. / Analyze and 4 4 4 4 4 5 5 5 5 5 5 5 4 4 4
interpret econometric models
and techniques.

3.Ekonometrik veri analizinde
bilgisayar yazilimlarini
kullanabilme yetenegi
gelistirme. / Acquire the ability
to use computer software in
econometric data analysis.

4.Ekonometrik tahmin ve analiz
sonuclarni etkili bir sekilde
raporlama yetenegi gelistirme. /
Develop the ability to 4 4 4 5 5 5 5 5 5 4 4 4 5 5 5
effectively report econometric
forecasting and analysis
results.

5.Ekonomik ve finansal kararlar
icin bilgisayar destekli
ekonometriyi uygulama
yetenegi gelistirme. / Apply 5 4 4 4 4 5 5 5 5 4 4 5 5 5 5
computer-aided econometrics
for economic and financial
decision-making.

Katki Dizeyi / Contribution Level : 1-Cok Duistik / Very low, 2-Diistik / Low, 3-Orta / Moderate, 4-Yuksek / High, 5-Cok Yiiksek / Very high
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