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Abstract: This paper aims to highlight the importance of teaching the basic concepts of
econometrics using Monte Carlo simulation, with application on Eviews. It is noticeable
in the current methods of teaching that depend on the presentation of theories, models,
mathematical formulas and how to calculate, with the lack of application on real data,
and the lack of training on statistical programs and programming on them. All of these
reasons led to ambiguity in many concepts of econometrics, time series analysis and
statistical theories in general among the novice students. This paper focused on Monte
Carlo simulation as a method for teaching such concepts. After presenting the
theoretical aspects of this method, we conducted an applied study to explain how to
teach some econometric concepts (estmators bias, normal distribution of estimators,
confidence interval of estimators) based on Monte Carlo simulation.
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epsilon

eq
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. CDLAY Jgbna a5 (gAY e (o aliad 2l o bl sda (e Jaadls
iphs o WS gAY due pe flsde Ay sl S sl ¢ lsdall Uadl
s e 3ayke S Gy Cllasgially S dibian) dpladl
tahatall juad Lo

Gl Gl Clesy @y (bl o3 Sl ae (e GiaB V)
t G Joaall 8 nse s LS 63)380 4 (1000)
Sl VARACE ALP ALPHA BETA VARWICE BETA

(! (f Cf (f i
lean 1097373 | e 168 J1ean 1080700 len T L 0018

2022 19 /39401 ol Anol 792



AUy polald) Sigxd) dlzo

ol pairldil) i DB Atiilial) o Al yars yolT

skl JEall diial) adl) (g el Classsia om Y o)l
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BETA ALPHA
1 C1
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