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	科目名稱：
	計量經濟理論（二）

	授課老師：
	陳怡宜

	授課時段：
	（四） 5/6/7

	授課地點：
	B914教室

	研究室：
	研究室：B1028；  email address: chenyiyi@mail.tku.edu.tw

	教科書目：
	Wooldridge (2006) “Introductory Econometrics: A Modern Approach, 3e” 新月代理。

	參考書目：
	Judge et al. (1995) ,,“Introduction to the Theory and Practice of Econometrics.”

Greene (2000) , “Econometric Analysis,” 4th Edition，雙葉代理.

Peter Schmidt (1976), “Econometrics”.

Hsiao, C, “Analysis of Panel Data”.

Maddala, G.S., “Limited-Dependent and Qualitative Variables in Econometrics”.

Hamilton, J.D., “Time Series Analysis”.
Walter Enders (1995) ”Applied Econometric Time Series”，雙業代理。
陳旭昇 (2007), “時間序列分析”, 東華書局。

	考試及成績計算方法：
	Midterm: 40%  Final: 40%  Homework: 20%


教學內容及進度：

Limit Dependent Variable Models (Ch.17)
Instrumental variables estimation and 2SLS (Ch. 15)

Simultaneous Equations Models (Ch.16)

Simple Panel Data Methods (Ch.13)

Advanced Panel Data Methods (Ch.14)

Basic Regression Analysis with Time Series Data (I) (II) (Ch.10, 11)

Serial Correlation and Heteroskedasticity in Time Series Regressions (Ch.12)

Advanced Time Series Topics (Ch.18)

