Course Outline
Applied Econometrics I
應用計量經濟學(一)
Fall Semester 2007   經濟4C
Professor David Kleykamp  柯大衛
2 credit hours (學分), elective course (必修)
Friday (1 pm – 3 pm)
節 次 6,7
Website:  http://www.kleykampintaiwan.com 

Email:  kleykampda@yahoo.com  
Tentative Weekly Schedule:

Week 1      09/21/2007   Introduction to the Class and Gretl Econometric Software
Week 2      09/28/2007   Simple Regression – The Essential Elements
Week 3      10/05/2007   Multiple Regression – The Essential Elements
Week 4      10/12/2007   Handling Data Sets and Residual Analysis
Week 5      10/19/2007   Example 1:  Taiwan’s Stock Market
Week 6      10/26/2007   Dealing with Heteroskedasticity
Week 7      11/02/2007   Example 2:  Taiwan’s Consumption
Week 8      11/09/2007   Dealing with Autocorrelation
Week 9    11/12/2007 ~ 11/18/2007    Midterm Exam Week (40% of Course Grade)
Week 10    11/23/2007   Example 3:  Taiwan’s Okun Relation
Week 11    11/30/2007   The Concept of a Unit Root and Balanced Regression
Week 12    12/07/2007   Using Dickey-Fuller to Test for a Unit Root
Week 13    12/14/2007   The Theory of Cointegration
Week 14    12/21/2007   Error-Correction Mechanisms
Week 15    12/28/2007   Example 4:  Taiwan’s Real Money Demand
Week 16    01/04/2007   Testing the Stability of Regressions
Week 17    01/11/2007   Limitations on Econometrics
Week 18    01/14/2007 ~ 01/20/2007   Final Exam Week   (60% of Course Grade) 
Course Overview:

This class is a two semester required course in Applied Econometrics.  Our goal during the first semester is to understand fully how to use data and econometric models to explore the validity of specific economic theories.  Students are required to download and use the free open source econometric software GRETL.  Much of the semester is devoted to learning how to correctly use this software.  

