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Course Outline

Econometrics I

    計量經濟學原理 (一)
Fall Semester 2009    經濟3C
Professor David Kleykamp  柯大衛
2 credit hours (學分), required course (必修)
Thursday (3 pm – 5 pm)  Classroom B607

星期 四節 次 8,9

Website:  http://www.kleykampintaiwan.com 

Email:  kleykampda@yahoo.com  
Tentative Weekly Schedule: (Class Meets Each Thursday)
Week 1      09/17/2009   Statistical Principles – Probability Density Functions
Week 2      09/24/2009   Statistical Principles – Mean and Variance
Week 3      10/01/2009   Statistical  Principles – Covariance and Correlation
Week 4      10/08/2009   Statistical Principles – Theoretical and Empirical
Week 5      10/15/2009   Simple Regression – The Model
Week 6      10/22/2009   Simple Regression – Estimation and R2
Week 7      10/29/2009   Simple Regression – Computing the Standard Errors
Week 8      11/05/2009   Inference in Simple Regression -- the t-test
Week 9      11/12/2009   Inference in Simple Regression – Problems with the 2 variable model
Week 10    11/16/2009  ~ 11/22/2009   Midterm Exam Week
Week 11    11/26/2009   Multivariate Regression – The Basic model and concepts
Week 12    12/03/2009   Multivariate Regression – The theory in matrix form 
Week 13    12/10/2009   Multivariate Regression –  A worked example
Week 14    12/17/2009   Hypothesis Testing  – the t test
Week 15    12/24/2009   Hypothesis Testing – the F test (zero slopes and linear restrictions)
Week 16    12/31/2009   Hypothesis Testing – the F test  (Chow test)
Week 17    01/07/2010   Hypothesis Testing - 
Week 18    01/11/2010 ~ 01/16/2010   Final Exam Week   

Note:  An additional 20% of your course grade will be your grade in the recitation class which is also required. You must attend the recitation class.  

This class is a two semester required course in basic econometric theory.  The class roll will be taken and no student will pass the class if he or she misses more than three (3) class meetings.  NO EXCEPTIONS.  Come to class, take notes carefully.  The lectures and testing are in English.  Our goal is to learn basic regression theory used in Economics. 






