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This course will introduce regression methods and put an emphasis on the
simple regression analysis of cross—sectional data, It includes the model
setup, estimation, hypothesis testing and prediction
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1|3 KRS A Clarify Basic Statistical 2 | DF
Concepts

2 |- 4BE B ik Introduce the Method of 2 | EG
Regression

3| EBLGHZ Interact Spontaneously Using A2 DH
English

4 |ERERMRRAE Use Computer to Solve P5 BEGH
Problems

5 |E R W@ 5o ARG Apply Regression to 3 CEFG
Economics
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1 | 09/13 | Statistical Principles — Probability Density Functions

2 | 09/20 | Statistical Principles — Mean and Variance




3 | 09/27 | Statistical Principles — Covariance and Correlation

4 | 10/04 | Statistical Principles — Theoretical versus Empirical

5 | 10/11 | Simple Regression — The Two Variable Model

6 | 10/18 | Simple Regression — Estimation and R2

7 | 10/25 | Simple Regression — Computing the Standard Errors

8 | 11/01 | Inference in Simple Regression ——- The t-—test

9 | 11/08 | Problems with the Two Variable Model

10 | 11715 | AP #KB

11 | 11/22 | Multivariate Regression — The Basic Model and
Concepts

12 | 11/29 | Multivariate Regression — The Theory in Matrix
Form

13 | 12/06 | Multivariate Regression — A Worked Example

14 | 12/13 | Hypothesis Testing — The Multivariate t—test

15 | 12/20 | Hypothesis Testing — the F- tests

16 | 12/27 | Hypothesis Testing — the F- tests

17 | 01/03 | Nonlinear Regression Models

18 | 01/10 | AR F KB
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IR F 38 | 3.Students who fail to attend class regularly or fail to do assignments can
have points deducted from their midterm and/or final exams.
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Principles of Econometrics /R. Carter Hill, William E. Griffiths, Guay C. Lim.
MR, 3rd ed. HAR3b/ A/ B AR F, Hoboken, NJ :Wiley,2008
Gretl help website at http://www.learneconometrics.com/gretl.html
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