Tamkang University

Syllabus

2009,2-2009,6
Econometrics (2/2)

Instructor: ShuChin Lin

Office: Ba854
Office Hours: 1:00pm-4:00pm, Wednesday or by appointment
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 year applied econometrics.  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:  Basic Econometrics (4rd edition) by Damodar N. Gujarati (新月)
Grade:  One midterm (20%), One final (30%), lab (20%), and attendance (30%). 

References:  計量經濟學 by 黃台心
Outline:

       Ch7. Multiple Regression Analysis: The Problem of Estimation
       Ch8. Multiple Regression Analysis: The Problem of Inference
       Ch9. Dummy Variable Regression Models   
       Ch10. Multicollinearity: What Happens if the Regressors are Correlated?    
