Course Outline

Applied Econometrics II 

應用計量經濟學 II
Spring Semester 2007

Professor David Kleykamp  柯大衛
2 credit hours (學分), required course (必修)
Friday: (1 pm – 3 pm)  2 hours  B607
節 次  6 7
Website:  http://www.kleykampintaiwan.com 

Email:  kleykampda@yahoo.com  
Tentative Weekly Schedule: (CLASS MEETS EACH FRIDAY)

Week 1      03/02/2007   Linear Stochastic Difference Equations
Week 2      03/09/2007   Linear Stochastic Difference Equations
** Students must show their data set

Week 3      03/16/2007   Stationarity, the ACF, and the PACF
Week 4      03/23/2007   Identifying Time Series Models – ARMA models
Week 5      03/30/2007   Identifying Time Series Models – ARMA models
Week 6      04/06/2007   Identifying Time Series Models – ARMA models
** Students must show they have identified 2-3 models for final report
Week 7      04/13/2007   Estimating and Evaluating Time Series Models
Week 8      04/20/2007   Estimating and Evaluating Time Series Models
Week 9      04/27/2007   Forecasting with Time Series Models
Week 10      04/30/2007 ~ 05/08/2007   Midterm Exam Week  (40% of Course Grade)

Week 11    05/11/2007   The Concept of Unit Roots 
Week 12    05/18/2007   Cointegration and Error Correction
Week 13    05/25/2007   REPORT    Final Report due (60% of Course Grade)
This course introduces the methods of time series analysis.  All computer work is accomplished using GRETL.  
