PANEL DATA ANALYSIS

1 |Course Title: PANEL DATA ANALYSIS

2 |Course Code: EKO6114

3 |Type of Course: Optional

4 |Level of Course: Third Cycle

5 |Year of Study: 1

6 |Semester: 2

7 |ECTS Credits Allocated: 4.00

8 |Theoretical (hour/week): 2.00

9 |Practice (hour/week): 0.00

10 |Laboratory (hour/week): 0

11 |Prerequisites: None

12 |Language: Turkish

13 [Mode of Delivery: Face to face

14 |Course Coordinator: Prof. Dr. Mehmet Cinar

15 [|Course Lecturers:

16 |Contact information of the Course  |mcinar@uludag.edu.tr
Coordinator: Uludag Universitesi

Iktisadi ve Idari Bilimler Fakultesi

Goriikle Kampusu

16059 Nilufer / Bursa

17 [Website:
18 |Objective of the Course: Explaining basic subjects and current developments in panel data
analysis and applying panel data analysis methods
19 [Contribution of the Course to To be able to study in applied area using these techniques with
Professional Development: economic series.
20 |Learning Outcomes:

1 Formulate static and dynamic econometric models for
panel data on the basis of economic theories.

2 Recognise why panel data is a richer data source than
pure cross-section data, pure time-series data and
repeated cross sections.

3 Estimate parameters in panel data models by using
suitable software.
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21 |Course Content:
Course Content:
Week |Theoretical Practice
1 |One way error component model
2 |Two way error component model

Panel Unit Root Tests




4 |Panel Unit Root Tests
5 |Panel Unit Root Tests with structural breaks
6 |Panel Cointegration Tests
7 |Panel Cointegration Tests
8 |Panel Cointegration Tests with structural
breaks
9 |Panel Cointegration Vector Estimators (
Panel fmols)
10 |Panel Cointegration Vector Estimators (
Panel dols)
11 [Panel Cointegration Vector Estimators (
Panel DSUR)
12 |Panel Cointegration Vector Estimators (
Panel CCE)
13 [Panel Cointegration Vector Estimators (
Panel AMG)
14 |Panel Cointegration Vector Estimators (
Panel AMG)
Activites Number Duration (hour)|Total Work
Load (hour)
Theoretical 14 2.00 28.00
Practicals/Labs 0 0.00 0.00
Self study and preperation 0 0.00 0.00
Homeworks 0 0.00 0.00
Projects 1 15.00 15.00
Field Studies 0 0.00 0.00
Midterm exams 0 0.00 0.00
Others 0 0.00 0.00
Final Exams 1 80.00 80.00
Total Work Load 123.00
Total work load/ 30 hr 4.10

ECTS Credit of the Course

4.00
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Assesment




TERM LEARNING ACTIVITIES EUMBE WEIGHT

Midterm Exam 0 0.00

Quiz 0 0.00

Home work-project 0 0.00

Final Exam 1 100.00

Total 1 100.00

Contribution of Term (Year) Learning Activities to 0.00

Success Grade

Contribution of Final Exam to Success Grade 100.00

Total 100.00

Measurement and Evaluation Techniques Used in the|In addition to the assigned homework, the success of the
Course student is evaluated with the classic final exam.

24 |ECTS/WORK LOAD TABLE

25 CONTRIBUTION OF LEARNING OUTCOMES TO PROGRAMME
QUALIFICATIONS

PQ1|PQ2 |PQ3 [PQ4|PQ5 |PQ6 |PQ7|PQ8|PQY ng PQ11|PQ12 ng PQ14 [PQ15 [PQ16
oK1 5 4 |4 [5 |4 |5 |5 [4 |5 |4 |4 4 o |o 0 0
OK2 4 5 [5 |5 [4a [ |5 |4 |4 [2 |4 5 o |o 0 0
OK3 4 5 [a 3 |5 4 |5 |5 |4 [5 |a 5 o |o 0 0

LO: Learning Objectives PQ: P

rogram Qualifications

Contrib | 1 very low
ution
Level:

2 low

3 Medium

4 High

5 Very High




