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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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1 [ZE2 AR T AT E 24 A | learning how to setup the econometric model

2 | 3R 2k ph AR Jr 4 k1 B A2 A 09 48| understanding the assumptions of the classical linear
= regression model

3|2 ALY e lTiE i @4 A | understanding how to estimate the regression

parameters

4 fff%i%”é?ﬁﬂﬁﬁiﬁlﬁ%gﬁi}%i | learning how to construct the confidence intervals
B & M SRR A 2 and how to do the hypothesis testing

5(EBAEZES 2?)\ learning how to use the econometric software
(STATA), #e% 4%3%)‘% L3R EF | (STATA) to analyze the examples in the textbook
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6 |3EZ A BE 45 AR F 38 L P B¢ A | understanding the estimation methods adopted in the
79 & a‘l‘7f % empirical papers

7% # g R AR AR R SLEE, 42| When the CLRM assumptions are violated, we know

133 &0 A A, how to deal with them and get the better
estimators,
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" 110011 | Introduction
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7 Multiple regression analysis: Estimation (II)
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Greene (2008) , “Econometric Analysis, 6th Edition, # 3 X3,
Peter Schmidt (1976), “Econometrics”.
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