九十八學年度第一學期教學大綱

經濟研究所碩士班

	科目名稱：
	計量經濟理論（一）

	授課老師：
	陳怡宜

	授課時段：
	5,6,7(12:10~15:00)

	授課地點：
	 

	請益時間：
	by appointment 

研究室：B1028（分機：2863）； email: chenyiyi@mail.tku.edu.tw

	教科書目：
	Wooldridge (2009) “Introductory Econometrics: A Modern Approach,” 4e. 

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

Greene (2008) , “Econometric Analysis,” 6th Edition, 雙葉代理.

Peter Schmidt (1976), “Econometrics”.

	考試及成績計算方法：
	Midterm: 30%  Final: 40%  Homework and others : 30%


	課程規劃：
	

	9/14
	Introduction

	9/21
	Simple Regression Models: I

	9/28
	Simple Regression Models: II

	10/5
	STATA and Maximum Likelihood Estimation (MLE)

	10/12
	General Method of Moments (GMM)

	10/19
	Matrix Algebra: I

	10/26
	Matrix Algebra: II

	11/2
	Midterm Exam

	11/9
	Multiple Regression Analysis: I

	11/16
	Multiple Regression Analysis: II

	11/23
	Multiple Regression Analysis: III

	11/30
	Binary variables

	12/7
	Heteroskedasticity

	12/14
	Model Specification

	12/21
	IV and 2SLS

	12/28
	Simultaneous Equations Models

	1/4
	Review

	1/11
	Final Exam


