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The focus of this course is to examine the relationship among financial (or
economical) variables based on a scientific method. We first review the
concept of statistics and then introduce simple regression, multiple
regression, and statistical estimation and testing, At last, we try to link some
interesting issues in finance to econometrics and show you how to analyze
these issues by using econometrics.
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1 | 09/13 | Introduction & Chapter 1. Economic Questions and
Data I




2 | 09/20 | Chapter 1. Economic Questions and Data II
3 | 09/27 | Chapter 2. Review of Probability
4 | 10/04 | Chapter 3. Review of Statistics
5 | 10/11 | Chapter 4. Linear Regression with One Regressor I
6 | 10/18 | Chapter 4. Linear Regression with One Regressor II
7 | 10/25 | Chapter 5. Simple Regression: Hypothesis Tests and
Confidence Intervals I
8 | 11/01 | Chapter 5. Simple Regression: Hypothesis Tests and
Confidence Intervals II
9 | 11/08 | Review
10 | 11715 | AP #KB
11 | 11/22 | Chapter 6. Linear Regression with Multiple
Regressors
12 | 11/29 | Chapter 7. Hypothesis Tests and Confidence Intervals
in Multiple Regression
13 | 12/06 | Chapter 8. Nonlinear Regression Functions I
14 | 12/13 | Chapter 8. Nonlinear Regression Functions II
15 | 1220 | Chapter 9. Assessing Studies Based on Multiple
Regression
16 | 12/27 | Chapter 10. Conducting a Regression Study Using
Economic Data
17 | 01/03 | Review
18 | 01/10 | AR F KB
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Introduction to Econometrics, Brief Edition by Stock and Watson (3 %&{X3Z)
st A
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2. #4272 (Introductory Econometrics: A Modern Approach by
Wooldridge), &£ #:% (& HMR)

3 KR BRI E EFHE (ERHMR)

4. Introductory Econometrics: A Modern Approach by Wooldridge (3 & /X 3%)
5. Principles of Econometrics by Hill, , Griffiths, and Lim (# FEX32)

6. Introduction to Econometrics by Maddala (¥ #&X3Z)
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