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Organisation joachim.grammig@uni-tuebingen.de
Teaching Assistant: kerstin.kehrle@uni-tuebingen.de
Secretary (Home Page) angelika.hutt@uni-tuebingen.de

http://www.uni-
tuebingen.de/uni/wwo/Grammig/veranstaltungengramm/Introductory%
20Econometrics06.html

3 h per week lecture

1 h Exercises (partially using EVIEWS, PC-Lab)

Revise ∼2h+ per week, Assignments, recommended: form student groups

Exam: Material of lectures,  reading list,  chapters in textbook

Textbook: 
Fumio Hayashi (2001) Econometrics, Princeton University Press, Princeton
Introductory Econometrics: Chapters 1-3, pp. 1-254  (details follow)

Prerequisites : Undergraduate Math & Stats

Take notes !
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Ragnar Frisch, Econometrica Vol. 1 No. 1 (1933) revisited

EDITOR’S INTRODUCTION 

“…., econometrics is by no means the same as economic statistics. Nor is it 
identical with want we call general economic theory,... Nor should econometrics
be taken as a synonymous with the application of mathematics to economics.

Experience has shown that each of these three view-points, that of statistics, 
economic theory, and mathematics, is a necessary, but not by itself a sufficient, 
condition for a real understanding of the quantitative relations in modern
economic life.

It is the unification of all three aspects that is powerful. 

And it is this unification that constitutes econometrics.”
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