Course Outline

Econometric Theory II

Professor David Kleykamp

Spring Semester 2006
Schedule of Topics:

2/21    Review of Multivariate Regression – Matrix Examples
2/28    Review of F –Test and Model Specification
3/07    Multicollinearity
3/14    Serial Correlation
3/21    Serial Correlation
3/28    HOLIDAY – No Class
4/04    Heteroskedasticity

4/11    Review for Midterm Exam

4/18        MIDTERM EXAM (30% of Course Grade)

4/25   Time Series Models
5/02   Time Series Models
5/09   Dummy Variables
5/16   Dummy Variables
5/23   Simultaneous Equations
5/30   Simultaneous Equations
6/06   Simultaneous Equations
6/13   Review for Final
6/20         FINAL EXAM (50% of Course Grade)
Remarks:  Attendance will be taken and ANY STUDENT MISSING MORE THAN 3 CLASSES WILL NOT PASS – NO EXCEPTIONS.  Exams consist of 20 multiple choice questions and 2 analytical questions.  20% of your course grade will be determined by the recitation class. Students can e-mail me at any time at kleykampda@yahoo.com  Students will be given additional materials on my website at http://www.kleykampintaiwan.com 
