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to analyze real data.

This course is a sequence of the principle of econometrics. We will learn
how to estimate the model when the fundamental CLRM assumptions are
violated. The course also emphasizes the use of econometric software (Gretl)
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Regression

3| EBLGHZ Interact Spontaneously Using A2 DH
English
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Models
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T p n % (Subject/Topics) % ir

1 | 09/13 | Introduction and GRETL Econometric Software
2 | 09/20 | Holiday




3 | 09/27 | Simple Regression — The Essential Elements

4 | 10/04 | Multiple Regression — The Essential Elements

5 | 10/11 | Testing within the Multiple Regression Model

6 | 10/18 | Example 1: Taiwan's Stock Market

7 | 10/25 | Dealing with Heteroskedasticity

8 | 11/01 | Example 2: Taiwan's Consumption

9 | 11/08 | Dealing with Autocorrelation

10 | 11/15 | A+ FHKA

11 | 11/22 | Example 3: Taiwan's Okun Relation

12 | 11/29 | The Concept of a Unit Root and Balanced
Regression

13 | 12/06 | Using Dickey—Fuller to Test for a Unit Root

14 | 12/13 | The Theory and Application of Cointegration

15 | 12/20 | Error Correction Mechanisms

16 | 12/27 | Example 4: Cointegrating Interest Rates

17 | 01/03 | Problems with Using Cointegration

18 [ 01/10 | AKRF HKA
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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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