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A. Matrix Algebra

1. Matrices and Vectors

2. The Algebra of Matrices

3. Transposes, Determinants, and Inverses
3/5 4. Linear Dependence, Rank, and the Solution of Linear
2 ~ Equation Systems

3/11 5. Quadratic Forms and Positive Definite Matrices
6. Latent Roots and Characteristic \ectors
7. Orthogonal Matrices and Diagonalization of Symmetric
Matrices
8. Vector and Matrix Differentiation
B. Ordinary Least Squares and the Standard Linear Model
1. Assumptions
2. Least Squares Estimators
3/12 3. Best Linegr Unb_iased Estimation and_Prediction _
3-9 N 4. Hypothe5|s T'es'tlng under the Normality Assumption
4129 5. Linear Restrictions _
; R 6. Convergence and other Basic Results on Random Sequences
"EPMF 7. Asymptotic Properties of OLS
5 8. Maximum Likelihood Estimators
2o A 9. Three Asymptotically Equivalent Test Procedures
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C. Generalized Least Squares

5/7 1. Aitken's Theorem

11~12| ~ 2. Heteroscedasticity

5/20 3. Autocorrelation

4. Asymptotic Properties of GLS

D. Selected Topics in Econometrics
1. Multicollinearity
2. Dummy Variables
5/20 3. Generalized Method of Moments (GMM) Estimator
13~17| ~ 4. Autoregressive Conditional Heteroscedasticity (ARCH)
6/20 Models
5. Pooling Cross-Section and Time-Series Data
6. The Seemingly Unrelated Regression Model
7. Unit Roots and Cointegration
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Greene, W.H.: Econometric Analysis
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Maddala, G.S.: Introduction to Econometrics
Kennedy, P.: A Guide to Econometrics
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E-mail: ewjch@mail.tku.edu.tw
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