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This course focus on the regression analysis of cross—sectional data. We will
learn how to estimate the regression parameters by using the OLS
estimators, and explore the statistical properties of the OLS estimators under
the CLRM assumptions, In addition, we will learn how to construct the

confidence intervals and do the hypothesis testing for the regression
parameters,
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econometric model
2 | 3R B AR L AR MR BF A A 6918 | understanding the o | AC
Bd assumptions of the classical
linear regression model
3(REARF AT @£ A | understanding how to c3 | AC
estimate the regression
parameters
4 R B ARMBT BT XYM sT4F | understanding the statistical e | AC
properties of different
estimators
5B A F o THEHFLBE 15| learning how to construct the| ¢3 | AC
B & M SRR confidence intervals and how
to do the hypothesis testing
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¢ (STATA) | & A L3R FA| econometric software
ZH R, (STATA) to analyze the
examples in the textbook
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G 4& 3T 77k, methods adopted in the
empirical papers
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(Subject/Topics) % ir

102/09/16~

102/08/99 Introduction

102/09/23~
102/09/29

The simple regressin

model (I)

102/09/30~
102/10/06

The simple regression model (II)

102/10/07~
102/10/13

The simple regression model (III)

102/10/14~

102/10/20 Matrix

102/10/21~
102/10/27

Multiple regression analysis: Estimation

102/10/28~
102/11/03

Multiple regression analysis: Estimation

102/11/04~
102/11/10

Multiple regression: Estimation and MLE




102/11/11~
? 102/11/17 MLE and GMM
102/11/18~| _ .
10 L02/11/24 Midterm Exam
102/11/25~ . . ..
11 109/12/01 Multiple regression analysis: Inference
102/12/02~ . . .
12 Multiple regression analysis: Inference and Large
102/12/08
sample test
102/12/09~ ) .
13 102/19/15 Scaling and functional form
102/12/16~ .
14 102/12/92 Dummy variable
102/12/23~ .
15 102/12/99 Dummy variable
102/12/30~ . .
16| 1 03/01/05 Heteroskedasticity (I)
103/01/06~ . .
17 103/01/12 Heteroskedasticity (II)
103/01/13~| _.
18 103/01/19 Final Exam
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Wooldridge (2013) “Introductory Econometrics: A Modern Approach,” Se, ¥ &
gettoph | B2
54 % 5 Greene (2008) , “Econometric Analysis,” 6th Edition, # 3 X 32,

Peter Schmidt (1976), “Econometrics”.
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