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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 methods,
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, When
the CLRM assumptions are violated, we know how to deal with them and

get the better estimators.
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Bd regression model
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(STATA), BEEFER LR E | (STATA) to analyze the examples in the textbook
AR A

6 |22 A e 4B AR T 2K L= P F4E A | understanding the estimation methods adopted in the
R R empirical papers

7|E F AR AR AR X A LEF, #¢| When the CLRM assumptions are violated, we know
1T 45 Bl s 42 09 R 31 X how to deal with them and get the better

estimators,
HEPRZPEFEI -Pond A A EFERE g N

B e | B () T L sz B o

g B %57 3 P ag 4 KA % KES 2 g5

1| 4 | A 2 ERL: Pl ~ TTE

2| A | AC 25 ESL Pl Y

3 A | A ) it Pl ~ ITE

4] A LA 25 ol Pl - TEE

5| A | AC 235 Eau Rl o~ 1T E

6| s | AC 235 Ha PR~ TE

7| ™A A 25 R Bl TTE




Bk ER 2

Elp ez A % (Subject/Topics) %r
110/09/22~
1 .
110/008/98 Introduction
110/09/29~
2 ; :
10/10/05 | The simple regressin model )
110/10/06~ N
3 ’ £
110/10/12 B A
110/10/13~
4 3 .
Lo/, | The simple regression model (II)
110/10/20~
5 : .
110/10/26 The simple regression model (III)
110/10/27~ . ] _ T
6 Multiple regression analysis: Estimation (I)
110/11/02
110/11/03~ . ] _ T
7 o/11,00 | Multiple regression analysis: Estimation (I1)
110/11/10~ . ] _
8 Multiple regression analysis: Inference (I)
110/11/16
110/11/17~ . ] _
9 Multiple regression analysis: Inference (II)
110/11/23
110/11/24~
10 i
110/11/30 Midterm Exam
110/12/01~ . ] N .
11 110/12/07 Multiple regression Analysis: OLS Asymptotics
110/12/08~
12 3 :
1o/12/14 | Scaling and functional form D
110/12/15~
13 3 :
110/19/21 Scaling and functional form (II)
110/12/22~
14 H
110/12/25 | Pummy variable (T)
110/12/29~
15 :
ey Dummy Variable (II)
111/01/05~
16 o« .
1oy | Heteroskedasticity (I)
111/01/12~
17 i
111/01/18 Final Exam
111/01/19~
18 8B
111/01/25 AEFE
e FEMFAT T RYL AL II2RFHEFY, FHERFHELSR, BRHITAE
SR |
ARER
KERE | TH. AVR

Vj\i‘ooldridge (2019) “Introductory Econometrics: A Modern Approach,” Te, ¥ %
KR IE

Greene (2008) , “Econometric Analysis,” 6th Edition, #3432,
Peter Schmidt (1976), “Econometrics”,




11 o (AP v 0T 140 (7 2 BRSO )

22
21l 53\
s

®LFEE: 100 % @FEFE: % @IPFE: 250 %
O KFE 250 %
O (EEHEFEFAH) 400 %

"HcF i E A F I kA B fhttps://info.ais. tku. edu. tw/csp & d K
BRoRBFA T REFEA R R, &

TLYAMIB0890 0A

MAE WP AR NTE o F R IREPE S FEBEE L F 0 AT
1

4

E/ x4 F 2021/7/3 0:15:01




