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This course will introduce regression methods and put an emphasis on the
simple and multiple regression analysis of cross—sectional data, It includes
the model setup, estimation, hypothesis testing and prediction.
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1 Introduction and Two—variable regression analysis:
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some basic ideas
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2 SRF, the method of OLS and the numerical
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properties of OLS estimators
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4 The variance and covariance of OLS estimators and
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BLUE
109/10/12~ .. ..

5 The coefficient of determination and more examples
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6 Classical normal linear regression model and
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two—variable regression. Interval estimation
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7 109/11/01 Two—variable regression: Hypothesis testing and

ANOVA
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