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Instructor: ShuChin Lin
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Office Hours: 

Email: econscl@mail.tku.edu.tw
Objective: The purpose of this course is to provide students with fundamental econometric theories and their applications.  The material covered in this class will be of interest to students with diverse backgrounds. The presentation will be balances between theories and their applications.  Students are encouraged to consult appropriate references to reinforce their understanding of material presented in class.  In-depth treatment of time series models will be deferred for second semester.  Computer based empirical applications will be done by using the SAS/STAT computer language.  It is one of this course’s objectives to provide students with good understanding of the SAS/STAT.  

Textbook:   Econometrics (4th edition) by Gujarati
Grade:   Homework Assignments and two exams (100%)
Outline:

Ch17. Dynamic Econometric Models: Autoregressive and Distributed-Lag Models

1. The Koyck Approach to Distributed-Lag Models

2. The Almon Approach to Distributed –Lag Models

Ch21. Introduction to Time-series Analysis

1. Unit Root tests

2. Cointegration     
      Ch22. Time-series Econometrics: Forecasting

1. ARMA Models

2. ARIMA Models

3. Vector Autoregression (VAR)  
