淡江大學日間部
九十五學年度第一學期教學大綱(一)

商學院 財金系  碩士 班
科目名稱： (英文) Econometrics　　 　 　(中文) 計量經濟學
授課老師：　聶建中博士        HP: http://mail.tku.edu.tw/niehcc
授課時段 :  <四> 2/3/4 (09:10-12:00)   
授課教室 : B 903
請益時間:
  By appointment  
研究室 : B-1001
, Ba-832
分機 : 2591, 2592, 2090
教科書目：
1)
Maddala, G. S. (1992) “Introduction to Econometrics,” 2nd Edition  

NY: MaCmillan (華泰書局)
2)   Greene, William H. (2000)“Econometric Analysis,” 4rd Edition 

NJ: Prentice Hall (雙葉書局)
3)  Enders, Walter (2004) “Applied Econometric Time-Series,” 2ndt Edition 

NY: John Wiley & Sons (雙葉書局)
4)
Brooks, Chris (2002) “Introductory Econometrics for Finance,” 1st Edition, Cambridge University Press (新月圖書)

5) A few published papers (will be assigned during the semester)

參考書目：
1)
T. Amemiya (1985) “Advanced Ecometrics,”                        

2) 
Judge, G. et. Al. (1985) “The Theory and Practice of Econometrics”

 


3) 
Hamiliton (1994) “Time Series Analysis”

上課方式：講課為主，輔以分組研究與報告，盡量深入淺出，活用教材，並強調實務運用，以雙向啟迪方式進行教學。
成績計算：Midterm：30%　Final：30%  Participation：10%  Presentation：15%  Term Paper：15%
課程規劃：










Reading assignment
 9/14
Introduction








(M.1; G.1; B.1/2)
 9/21
Probability, Statistics Concept Matrix Algebra


(M.2; G.2/3)
 9/28
Classical Linear Regression Model




(M.3; G.6; B.3)

10/5**  
Classical Multiple Linear Regression Model


     (M.4; G.6; B.4)

10/12
MLE & Cramer-Rao Bound & Multivariate Statistics

(M.3; G.4)

10/19
Heteroskedasticity







(M.5; G.12)

10/21
Autocorrelation (Why "Time-Series"?)



(M.6; G.13; B.5)

11/2

Well-established T. S. Methodologies (VAR r.m.)  (Ed-1/4/6; M.13/14; G.18; B.2/B.7)
11/9      Advanced T. S. Methodologies                       (Ed-5; M.14; B.7)
11/16

~~~~~ Midterm ~~~~~

11/23
Newly developed Time Series models；(UR)      (Eviews 4.1() & w/SB(ZA); (B.9)
11/30
Newly developed Time Series models；(CI)     (PO,HI,JJ,KSS) & w/SB(GH); (B.9)
12/7

Panel UR and Panel CI
(& CI/ARDL)


     PSS(01); (G.14)

12/14
Threshold, Panel Threshold
                         Hansen (99); (B.9)

12/21
Threshold Cointegration & TECM : (TAR & M-TAR)     EG(98); (Ed-7) 
12/28    Linear vs. Nonlinear : (Smooth transition: ESTAR or LSTAR) GT(93);MO(02);(Ed-7)

     Nonparametrics Cointegration                    (Bierens, 97)
~~~ 12/30 Conference ~~~
1/4 
~~~~~ Final ~~~~~
Modeling Volatility: ARCH/GARCH/ARCH-M
(Ed-3; B.8)

