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Econometric Analysis, by William H. Greene, 6/E, (2008, Prentice)

http://pages.stern.nyu.edu/~wgreene/
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Time Series Analysis, by James D. Hamilton, (1994, Princeton)

Applied Econometric Time-Series, by Walter Enders, (2004, Wiley)

Introduction to the Theory and Practice of Econometrics, Judge et al, (1982, Wiley)
The Theory and Practice of Econometrics, Judge, Griffiths, Hill, Lutkepohl, and Lee
RATS Handbook for Econometric Time Series, by Walter Enders, (1996, Wiley)

Office: B942 E-mail; mlee@mail.tku.edu.tw

Office Hours: % #p—- ~ % # = 15:10 ~ 17:00 or by appointment -
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1. Basics Concepts: Regression 2. Optimization and Nonlinear Regression Models
3. Bootstrap 4. Monte Carlo Simulation
5. Markov Switching Model 6. Limited Dependent Variable Models
7. Wiener Process 8. Hedge
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