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This course focus on the regression analysis of cross—sectional data. We will
learn how to estimate the regression parameters by using the OLS
estimators, and explore the statistical properties of the OLS estimators under
the CLRM assumptions, In addition, we will learn how to construct the
confidence intervals and do the hypothesis testing for the regression
parameters.
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1 | 09/13 | Introduction

2 | 0920 | The simple regression model (I)

3 | 09/27 | The simple regression model (II)

4 | 10/04 | The simple regression model (III)

5| 10/11 | Matrix (I)

6 | 10/18 | Matrix (II)

7 | 1025 | MLE

8 | 11/01 | GMM

9 | 11/08 | Midterm Exam

10 | 11/15 | Multiple regression analysis: Estimation

11 | 11/22 | Multiple regression analysis: Estimation

12 | 11/29 | Multiple regression analysis: Estimation

13 | 12/06 | Multiple regression analysis: Inference

14 | 12/13 | Multiple regression analysis: Inference and Large
sample test

15 | 12/20 | Scaling and functional form

16 | 12/27 | Dummy variable

17 | 01/03 | Dummy variable and review

18 | 01/10 | Final Exam
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Greene (2008) , “Econometric Analysis, 6th Edition, # 3 X3,
Peter Schmidt (1976), “Econometrics”.
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