Course Outline

Econometric Theory II 

計量經濟學 II
Spring Semester 2008
Professor David Kleykamp  柯大衛
2 credit hours (學分), required course (必修)
Friday: (3 pm – 5 pm)  2 hours  B602
節 次  8 9
Website:  http://www.kleykampintaiwan.com 

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

Week 1      02/22/2008   Review of Multivariate Regression -- Examples
Week 2      02/29/2008   Review of F –Test and Model Specification
Week 3      03/07/2008   Multicollinearity
Week 4      03/14/2008   Heteroskedasticity
Week 5      03/21/2008   Heteroskedasticity
Week 6      03/28/2008   Autocorrelation
Week 7      04/04/2008   Holiday
Week 8      04/11/2008   Autocorrelation
Week 9      04/18/2008   Review for Midterm Exam
Week 10      04/21/2008 ~ 04/27/2008   Midterm Exam Week  (30% of Course Grade)

Week 11    05/02/2008    Stationarity and Unit Roots
Week 12    05/09/2008    Unit Roots and Cointegration
Week 13    05/16/2008    Cointegration and Error Correction
Week 14    05/23/2008    Qualitative Dependent Variables
Week 15    05/30/2008    Qualitative Dependent Variables
Week 16    06/06/2008    Cross Sectional Regression
Week 17    06/13/2008    Dummy Variables in Regressions

Week 18    06/16/2008 ~ 06/22/2008   Final Exam Week (50% of Course Grade) 
Note:  The recitation class is required and its grade has a weight of 20% in the overall course grade. 

This course is the second semester of a two semester class in econometric theory.  The course emphasizes dealing with problems of regression such as multicollinearity, heteroskedasticity, and autocorrelation.  The lectures and testing are done in English.  
