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This course mixes the statistical theory and application model as a level
accessible to a wide variety of different students, There are four parts in
this course. The first part focuses on the linear regression and multiple
regression models, introducing the parameters estimation and statistical test,
The second part describes some special issues on the econometrics theory
and applications, The third part covers the analysis and applications of the
simultaneous equation models. The final part introduces the special issues on
time series models,
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1|1, ﬁﬁﬂ,ﬁuﬁ#ﬁﬁﬂ FIER % Z 32| 1. to describe how to specify c2 | ABCF
KB AEA the quantitative model
according to econometric
model,
202, THERBZELAMMENTTEL 2. to see a comprehensive Al ABCF
HAEA and systematic account of
econometric models,
3|3, Tﬁ#—ﬁﬂﬁiﬁ@ﬁci‘ AR EIT A8 3. to see how to estimate P3 ABCF
&3t elAg 2, and test the parameters on
sample data.
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1] 5| KA PR B E %f};_i . integration of theory and
empirical application by
professional lecture,
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101/09/10~

101/09/16 Relationships between Two Variables

101/09/17~

101/09/23 Relationships between Two Variables

101/09/24~

101/09/30 Further Aspects of Two—Variable Relationships

101/10/701~

101/10/07 Further Aspects of Two—Variable Relationships

101/10/708~

101/10/14 The k-—Variable Linear Equation

101/10/15~

101710721 Some Tests of the k—Variable Linear Equation for

Specification Error

101/10/22~

101/10/98 Some Tests of the k—Variable Linear Equation for

Specification Error

101/10/29~

101/11/04 Maximum Likelihood (ML) , Generalized Least

Squares (GLS) , and Instrumental
Variable (IV) Estimators

101/11/05~

L Maximum Likelihood (ML) , Generalized Least

Squares (GLS) , and Instrumental
Variable (IV) Estimators

101/11/12~

101/11/18 Heteroscedasticity and Autocorrelation

101/11/19~

101/11/95 Heteroscedasticity and Autocorrelation




101/11/26~ ]
120 1200 Generalized Method of Moments
101/12/03~ ]
Bl o/12/00 Generalized Method of Moments
4 101/12/10~ Lect L
01/12/16 | “E€ctures on special issues
101/12/17~| _. .
150 o/12/93 Simultaneous equation models
101/12/24~| . .
161 i1/12/30 Simultaneous equation models
101/12/31~ . .
17 102/01/06 A Smorgasbord of Computationally Intensive Methods
102/01/07~| __. o .
18 102/01/13 Discrete and Limited Dependent Variable Models
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ERaZ R X 2.V1nod, 'Hrishikesh D, Hands-on intermediate Econometrics using R, N. .

World Scientific, 2008,
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1. Greene, William H. Econometric Analysis, N.Y.: Prentice Hall, 2000,
2. Johnston, Jack and DiNardo, John, Econometric method, N.J.: Pearson,
2012,

3. Asterious, Dimitrios and Hall, Stephen G. Applied Econometrics, N.Y.:
Palgrave Macmillan, 2011.
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