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INTRODUCTION TO ECONOMETRICS
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In the first half of the course, we will focus on basic probability theory and
statistical inference., We will introduce the basic probability theory, random
variables and their distributions, methods of point estimation, interval
estimation, confidence interval, and hypothesis testing. In the second half of
the course, we introduce linear regression models, We will cover in depth
statistical properties of the models, including various methods of estimation
and statistical inferences,
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2 [FFEEB MBI Econometric theory of P3 BE
hypothesis test
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1 05/00/18 No class. Make—up class will be announced. We will
cover the basic Stata,
105/09/19~ . N
2 105/00/25 Introduction to probability Chap. 4 (ASW)
105/09/26~ . -
3 105/10/02 Random variables and their distributions Chap. 5-6 (ASW)
Chap. 6; Appendix B
(W)
105/10/03~
10510709 | Moments Appendix B (W)
105/10/10~ o
31 105/10/16 Some frequently used distributions Chap. 5-6 (ASW);
Appendix B (W)
105/10/17~ oo . _ )
6 105/10/93 Statistical inference: Point estimators Chap. 7-8 (ASW);
Appendix C (W)
105/10/24~ oo . _ ]
1 105/10/30 Statistical inference: Point estimators Chap. 7-8 (ASW);
Appendix C (W)
105/10/31~ . ]
8| 10s/11,06 | HyPothesis and testing Chap.9-11 (ASW);
Appendix C (W)
105/11/07~| o o .
9 051113 | b Descriptive statistics 1ii. The structure of Chapl1-3 (ASW);
economics data iii, Overall review for midterm Chap. 1 (W)
105/11/14~
h: 2K 3R
1 Jos/11/20 o A A
105/11/21~
L e 1197 Simple regression model Chap. 2 (W)




105/11/28~ oo ) .

12| 1051004 | Statistical properties of OLS estimators (OLSE) Chap. 2 (W)
105/12/05~ . ) _ -

Bl o519/ Multiple regression analysis: Estimation Chap. 3 (W)
105/12/12~ . ) ] ) .

14 105/12/18 New issues in multiple regression analysis Chap. 3 (W)
105/12/19~ . ) _

1511 05/12/95 Multiple regression analysis: Inference Chap. 4 (W)
105/12/26~ . ) _

161 06/01/01 Multiple regression analysis: Inference Chap. 4 (W)
106/01/02~ )

170 06/01/08 Overall review of the course Chap. 1-4 (W)
106/01/09~ ip s
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Introductory Econometrics by Jeffrey M. Wooldridge (W), 6th edition FE R L
HoH ik 1R 3E

Statistics for Business and Economics by David R. Anderson, Dennis J,
Sweeney and Thomas A, Williams (ASW), South—Western College Publishing.
11th edition or any previous edition

Probability and Statistics by Morris H., DeGroot and Mark J. Schervish, 4th
edition or any previous edition

Introduction to Econometrics by James H. Stock, Mark M., Watson R X3
Econometric Analysis of Cross Section and Panel Data by Jeffrey M
Wooldridge R FEARFE
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