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HAz4w it Course Description

This course is the first course in econometrics at the graduate level. We will cover the basic and
modern methods of econometric theory. The course materials will provide the students a foundation
for empirical methods in economics. The course is based primarily on the textbook ‘‘Econometric
Analysis’’, by W. Greene.

It is assumed that students have taken an undergraduate econometrics course. However, students who
have not taken an econometrics course at undergraduate may need to read an undergraduate-level
econometrics book written by Wooldridge or Gujarati and Porter. In this course students must learn
how to

use {\sf R} or other packages (for example, Stata, EViews, GAUSS, MATLAB, RATS, SAS, or TSP) to
replicate examples in the textbook.

A2 P &  Course Objectives

EY j\”""t\.]}F%ﬁi7 - 0 AHFE A LR “}5; 8RB g A
[T (R A4 IR A 0 5 RSB 2 o

AP R kB E R
iR Xed

FES- Correlation between

Course Objectives

Basic Learning Outcomes and Dept.” s

Education

Objectives

B At 4 ARG IR T > o BF B F b RA AR S 4 - Nathematical
A |analysis skills: Mastering in application of mathemat1cal theories and game theory
in analyzing economic issues.

TR AT AT DY R O FALREETRER PR AP ES
B |47 - Empirical analysis skills: Mastering in application of statistics and .
econometrics in data collection and examination

C Mgz BN U BHMSAE M A e R o Microeconomic perspective:
Thorough understandlng of microeconomic theories and relevant application

D TREARZERL G USRS M 2 %h 2 R - Macroeconomic perspective:
Thorough understanding of macroeconomic theories and relevant applicatio

B LR A LR RRASAEIE R MR REN 4 - Employment opportunities: Capabilities
of working on important policy and decision challenges in business and government

FHAFRA CLRTH O FRAEARLTEREEFAY > Communication skills:

¥ Having a clear mind and capability in writing a professmnal academic report

Bl [1lustration : @ & A4pM Highly correlated OF B 4p# Moderately correlated

¥ # i B # Teaching Schedule & Content

1% =t Week r % Subject/Topics # 2xRemarks




1 Introduction

2 Stata Programming

3 Stata Programming

4 Matrix Algebra

5 Probability Theory

6 Statistical Inference

7 Classical Multiple Linear Regression Model

8 Classical Multiple Linear Regression Model

9 #p ¢ ¥ i Midterm Exam

10 Classical Multiple Linear Regression Model

11 Classical Multiple Linear Regression Model

12 Binary Variables in Regression and Structural Change
13 Binary Variables in Regression and Structural Change
14 Specification Tests and Model Selection

15 Instrumental Variable Estimation

16 Instrumental Variable Estimation

17 Nonspherical Disturbances

18 # & ¥ 3% Final Exam
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Textbook & Other References (Title, Author, Publisher, Agents, Remarks, etc.)

Greene, William H. (2012), {\em Econometric Analysis}, 7th edition, Prentice Hall, henceforth {\bf G}.
(BFEZ BT
\item ¥ § & (2010), (EGAF: 2 BRELKY ), FAHIRAE -
\item Davidson, R. and J.~G. MacKinnon (2004), {\it Econometric Theory and Methods}, Oxford
University Press,
henceforth {\bf DM}. (37* £ B it12)
\item Heij, C., P. de Boer, P.H. Frases, T. Kloek, and H.K. van Dijk (2004), {\it Econometric
Methods with Applications
in Business and Economics}, Oxford University Press. (7% % £ A1)
\item Johnston, J. and J. DiNardo (1997), {\em Econometric Methods}, 4th edition, McGraw-Hill,
henceforth {\bf JD}.
(BFEZFT REE)
\item Verbeek, Marno (2012), {\em A Guide to Modern Econometrics}, 4th edition, Wiley. (HE¥EZ A&
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