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This course focus on the multiple regression analysis of the cross—sectional
data, It includes that the model setup, estimation, hypothesis testing and
prediction, Also, we learn how to include the quantitative explanatory
variable into the model. We also learn how to estimate the models when the
fundamental CLRM assumptions are violated,




ARAAKFIHRE RS T AL AL

S P HRERGES)

(=) M3x4r ) (Cognitive BHC)4E# 1 Cl =R ~C2 BfE~C3 &B* ~C4 ~45 ~
Co ###~C6 £l
(=) "#ta , (Psychomotor f#£P)4E# @ Pl #-i ~ P2 8 F & ~ P3 M= 4k i -
PA Tk (v P5 p#s 1t PG 4]+
(z) "H& 5 (Affective MAAARE T Al &2 A2 F A3 £40 - A ,F'_%F] >
A5 piv S A6 P B

~FEEPHRE TR THEAAANS | 2 ApH

(= A deiescd p A w2 Tindey ~ TR, 2 THR ) e 0 K%
REARF PR HBEC-P ALY - 5F -

(COEHBE TP HEE 5, F1-62 5 THEAEF A ST (bl4c 2 TP B4 5
HREAHC3I-C5-CoMR > R HAC6TT » LB FLpEAksTk)-

(Z)f RHp T A REPHABHEZ ) THL A S ) ~HARFPHFHE S
AR AN A G EAPFORTEANIE TEAAANS  (Ble: THEARANS T
$1J5A ~ AD ~ BEFp& » Riszgi7)) -

i 580 (Y 2) S 0 () s
% PR S| HA R
1| 3R 2 AT FAF KRR F1LM 44| Learning the most often used 2 | BH
T A—AEEEEEA analysis tool-- the multiple
regression models,
2 3R B AR AR P 7 B STiE A I 8| Learning why the OLS 3 DEH
ARPEEET R T, & —{ARE 5| estimators are BLUE under
Ak, mEEAAEFXE RAFHH the classical linear regression
i model assumptions,
3| 3R 2 A wR R Ae AT ok E A6 S AR 89| Learning how to test the 3 DEH
WETLER AT AH T LehaaE M | statistical significance of the
estimated results,
4 |3RZ A Jo il e T A A A& 5T R 98| Learning how to conduct C3 | BDEH
SRR A K AR R R model predictions given the
explanatory variables
S|GERAZH TR E B E WEFES| Learning how to deal with 3 EH
2 qualitative variables in the
regression models,
6 | R 5 A B AR & A% M 18 BB SR AX | Learning that the OLS 2 | EH
38, RAFAZEFXSTBELA R| estimator is not BLUE when
Feysat s, AR BRI, 3R T| the classical linear regression
B 6918 & 77 ik, model assumptions fail, and
learning how to estimate
such models in this situation,
KEPHR2 KE K G ETmE > 2
B , z ; 0z BN RGNS
B w5 P& x5 R EE PE S
| |EZEAETBTHEARRFTIERGS| k¥ 2% SH- R L AN I
L B—AF A A AR R
2 |3k B AR AP STk | B R MRF B F R
BEEFRAT, T—BEREHE EE Lt

sk, @ AL XA R
i




REEG I R T R M| k% e MR ~B° 3 T
MR R T L LS AT

SR 2k S il e AT R AR ST AR 0918 | R R I BN IR NS S
E%’]‘%iﬂiﬁ‘%ﬁ/? *ﬁTﬁ ;,l; N :ga 13 ;ﬁf

RPEAEBR R TR B Y AR SRR TRF BT PR
%LL ;J; N .? 33 ;ﬁ‘
Sk AR AR PR BRI TR R B Hae DRE WL Pk
i, RAFAEFAFBLA L AT
AR, AT ERIT, HT

B 8945 I T ik,

oo R4

=A

p e

n % (Subject/Topics)

100/02/14~

| .
100/02/%0 Introduction
100/02/21~ . . .
2 Multiple regression analysis: the problem of
100/02/27 . .
estimation (I)
100/02/28~ . . .
3 Multiple regression analysis: the problem of
100/03/06 . .
estimation (II)
100/03/07~ . . .
4 Multiple regression analysis: the problem of
100/03/13 . .
estimation (III)
100/03/14~ . . .
5 Multiple regression analysis: the problem of
100/03/20
Inference (I)
100/03/21~ . . .
6 Multiple regression analysis: the problem of
100/03/27
Inference (II)
100/03/28~ . . .
7 Multiple regression analysis: the problem of
100/04/03 . .
Inference (III)/Using Gretl to run the regression
100/04/04~
8 o= aa BR
100/04/10 HETEEE B
o| 100/04/11~ Revi
100/04/17 eview
100/04/18~ .
10 X 3B
100/04/24 ARt
100/04/25~
11 i i
L00/05/0; | Dummy variable regression models )
100/05/02~
12 i i
100/05/08 | Dummy variable regression models (I1)
100/05/09~
5 g
100/05/15 Model specification errors
100/05/16~
" cpe .
100/05/22 Tests of specification errors
100/05/23~
15
100/05/99 Errors of Measurement
100/05/30~
1% . o .
100/06/05 Model selection criteria
17| 100/06/06~ Revi
100/06/12 eview
100/06/13~ .
18 R KA

100/06/19




TN

ARER
wEXE | (&)
Basic Econometrics, Gujarati and Porter, 2009, #7 A B &3
EAaZ X
55 3 #
P it S g R R S n @ e (e 5 -
o e o (AR g S0 B R et (PR 2 AR RFFHLY)
O TFEERLE 100 % @HTEFRLE 350 % GMERFRLE 350 %
ok -
MAAGER 2T & %
T | @ik (FEH 1200 %
P& F 4§32 %%, $u @ http://info. ais. tku. edu. tw/csp & d Kt
g =+ B F (% http://www. acad. tku. edu. tw/index. asp/) ®i+F " HwF 4
keJ

%\’%IE_,%‘.&};LJ 3@)‘ °
MAZPEZREDEL oY IREFE 0 7

TBYXB3B0727 2A

REFEU A F T LR
T

% 4 / 4 F 2011/1/14 7:05:34




