
Schedule  code:  PAC1003

Stat ist icsⅠ
 

 I nst ructor

村上 秀記[ MURAKAMI  HI DEKI ]

 Facult ies
eligible to
register

Graduate
School of
I nternat ional
Social Sciences

 Students
eligible to
register  ( first -
year  students,
second-year
students,  etc.)

1〜1  No. of
course credits

2  Language
of  inst ruct ion

English

 Term  in
which course
is to  be held

Fall
 Day  of  the

week  and class
period

  Class
group

 

 Special
notes

 

 Goals  of  the  course   

This course is aim ed to  int roduce the basic working knowledge of  both Stat ist ics and Econom etr ics as a tool for  econom ic analysis

 Overview  of  the  course   

1. What  is Stat ist ics? Key  Concepts & Term inology  in Stat ist ics

Descript ive vs.  I nferent ial  Stat ist ics

Sam ple vs.  Populat ion,  Param eter  vs.  Stat ist ic (Est im ator)

Birds Eye  View  of  Logic & Purpose of  Stat ist ical  I nference

2.,3. Descript ive Stat ist ics

Expected  Value and Variance:  Definit ion and Property

Measure of  Cent ral Tendency -  Mean,  Median,  Mode

Measure of  Dispersion -  Variance,  Standard  Deviat ion,  Mean  Deviat ion

Other  Measures -  Skewness,  Kurtosis,  Mom ents

Change of  Variable and Standardizat ion,  Covariance  & Correlat ion

4. Norm al Dist r ibut ion

Definit ion and Key Property, Cent ral Lim it  Theorem , Excel Experim ent

5. I nterval  Est im at ion

Random  Sam pling,  Cent ral Lim it  Theorem , Sam pling Dist r ibut ion

Confidence I nterval

I nterval  Est im at ion  of  Mean:  Known  Variance,  Unknown  Variance -T-Test

6. Hypothesis Test ing

Form al  Procedure of  Hypothesis Test ing

Null  Hypothesis vs.  Alternat ive  Hypothesis

Accept ing /  Reject ing  Hypothesis,  Significance Level,  p-Value

One-sided  or  Two Sided Test ?,  Two Types of  Error,  Power  (of  Test )

7. Mid -Term  Quiz +  Review  of  Stat ist ical  Concept

8. Regression  Analysis -  Fit t ing a line & Goodness of  the Fit

Explanatory  ( I ndependent )  Variable,  Explained  (Dependent )  Variable

Fit t ing a line via  OLS,  Norm al Equat ions,  Coefficient  of  Determ inat ion

9. Stat ist ical  Analysis of  Regression  Outcom e

OLS est im ators as random  variable,  Mean  & Variance of  OLS est im ators

Hypothesis Test  of  OLS est im ators via  t  Test



10. Re-exam inat ion of  Classical  Assum pt ions on Error  Term

Zero Mean,  Constant  Variance,  I ndependence,  No Serial  Correlat ion, Norm ality,  BLUE and BUE

11. Funct ional Form

Constant  Term ,

Funct ional Form  (Linear, Log-Log,  Lin -Log,  Log-Lin,  I nverse,  Polynom ial)

Lagged I ndependent  Variable, Dum m y  Variable ( I ntercept  & Slope Dum m y)

12. Choice of  I ndependent  Variables

Om it ted  Variable & I rrelevant  Variables

Specificat ion Criter ia ( i)  -  Theory,  t -Test ,  ,  Bias

Specificat ion Criter ia ( ii)  -  Ram sey’s Test ,  AI C, Schwartz Criter ion

13. Serial  Correlat ion

Nature &Consequences

Diagnosis -  Lagged Residual  Graph,  Durbin-Watson  Stat ist ic

Rem edies -  Generalized  Least  Square (AR(1) ,  Cochrane-Orcut t )

Newey-West  Standard  Errors

14. Heteroskedast icity

Nature &Consequences

Diagnosis -  Redefining  Variables,  White Test ,  Park  Test

Rem edies -  White HC Standard  Error,  Redefining  Variable

15. Mult icollinearlity

Nature &Consequences

Diagnosis -  Correlat ion Coefficient ,  Variance I nflat ion  Factor

Rem edies -  Do  Nothing,  I ncreasing Data,  Redefining  Variable

16. Final Test

 Aim s/ object ives of  the  course   

This course intends to  equip  students with  (1)  basic working knowledge to  perform  regression  analysis (using Eviews)  on econom ic

data and (2)  the abilit y  to  understand and analyze  the result  to  m ake a sound  judgm ent  and/ or  draw  conclusions based on the

stat ist ical  analysis.

 Teaching m ethod   

One Lecture per  week  with  a quiz at  the end  of  every lecture plus (every! )  weekly  hom ework.Students will  have a chance to

perform  actual  stat ist ical  calculat ions & analysis using Excel and Eviews during  the lecture

 Grading m ethodology   

Hom ework  & Quiz (30% ) ,  Mid -Term  (30% ) ,  Final Exam  (40% )

±  Adjustm ent  based on the overall  perform ance (Class Part icipat ion,  Enthusiasm , etc...)

 Textbooks  

Textbook1

I SBN 9780321316493

Tit le Using Econom etr ics:  A Pract ical  Guide 5th  ed.

Author(s) Studenm und Publisher Addison Wesley Year 2005

 Addit ional inform at ion  on  textbooks   

The text  book is "Required"

 Reference  books  

I SBN 9780071276252



ReferenceBook1
Tit le Basic Econom etr ics 5th  ed.

Author(s)
Dam odar  N.

Gujarat i
Publisher

McGraw Hill  Higher

Educat ion
Year 2009

ReferenceBook2

I SBN 9780324581621

Tit le I nt roductory  Econom etr ics

Author(s) Jeffrey  Wooldridge Publisher
South -Western

College Pub
Year 2008

ReferenceBook3

I SBN 9780805071344

Tit le The Lady  Tast ing  Tea:  How Stat ist ics Revolut ionized Science  in the Twent ieth  Century

Author(s) David  Salsburg Publisher Owl Books Year 2002

ReferenceBook4

I SBN 9780393310726

Tit le How to  Lie with  Stat ist ics

Author(s)
Darrell  Huff ,  I rving

Geis
Publisher

W. W. Norton &

Com pany
Year 1993

ReferenceBook5

I SBN 9780205395095

Tit le Stat ist ics Without  Tears:  A Prim er  for  Non-Mathem at icians

Author(s) Derek Rownt ree Publisher Allyn  & Bacon Year 2003

 Addit ional inform at ion  on  reference  books  

The first  book is for  theoret ical  reference/  back-up for  the lecture while the second is the place to  look for  various actual  exam ples.

The last  3 books are highly  recom m ended supplem entary  readings.

 Pre- requisites and related courses  

Assum es only  high school Math  as requirem ent .  Related subjects are Microeconom ics and Macroeconom ics

 Keyw ords  

Stat ist ics,  Econom etr ics

 Rem arks 1   

The m athem at ics em ployed in this  course is not  that  advanced but  I t  only  looks com plicated.  You  should  not  be afraid of  the

form ulas and be aware that  all  you  need is not  the m athem at ical  gift  but  a bit  of  pat ience and concent rat ion  to  tackle with  it .

 Rem arks 2   
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