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Econometrics is based on the development of statistical method for
estimating economic relationships, testing economic theory and evaluating
government policy and business decision, In this courses, I will introduce the
structures (or types) of economic data first and then the appropriate
methodologies to analyze them. The topics covered include multiple
regression on cross—sectional data, regression on time series data, panel data
models, instrumental variables estimation, simultaneous equation model,
limited dependent variable models, and advanced time series topics,
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107/02/26~ o
U 07/03/04 Heteroskedasticity
107/03/05~ .
2 L07/03/11 Specification and Data Issue
107/03/12~| . . ] _ .
3 Time Series Data (Basic Regression) Assignment 1
107/03/18
107/03/19~ ) _
4 [In Class Presentation of Computer Exercise
107/03/25
Problems 1]
107/03/26~] . .
5| 1o7/040; | Time Series Data (Further Issues)
107/04/02~]| . . . .
6 107/04/08 Time Series Data (Serial Correlation and
Heteroskedasticity)
107/04/09~ . ) _ .
7 L07/04/15 Advanced Time Series Topic Assignment 2
107/04/16~ )
8 107/04/22 Holiday break
107/04/23~ ) _
9 [In Class Presentation of Computer Exercise
107/04/29
Problems 2]
107/04/30~ .
10 Panel Data Model (Simple Panel Data Method)
107/05/06
107/05/07~
1) 47/05,13 | Panel Data Model (Advanced Panel Data Method)
107/05/14~ ] ) _ .
12 Instrumental Variables Estimation and 2SLS Assignment 3

107/05/20
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13 [In Class Presentation of Computer Exercise
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Problems 3]
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14 .. .

107/06/03 Limited Dependent Variable Model

107/06/04~
s .. .

107/06/10 Limited Dependent Variable Model

107/06/11~
16 i i

107/06/17 Thesis presentation
7 107/06/18~ P tation for t

107/06/24 resentation for term paper
8 107/06/25~ P tation for t

L07/07/01 resentation for term paper
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Wooldridge, J. M., Introductory Econometrics: A modern Approach,
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1. Maddala, C. S, Introduction to Econometrics, 4rd ed. 2010,
2. Baltagi, B. H., Econometric Analysis of Panel Data, 4rd ed. 2008,
3. Enders, W, Applied Econometric Time Series, 3rd ed., 2010,
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