FEEFEMAR > ERRTTHIERY DRKFT -
Please consult Intellectual Property Rights before making a photocopy. Please use the textbook of copyrighted edition.

OHZzEFER¥
¥ +414  Syllabus

WAL LA 2) T FE/TH 105/1
Course Name in Chinese e Academic Year/Semester
e 2 A F o . .
ékii‘rﬁ%gg;? ) . Economic Forecasting Method
Course Name in English
P i e BacH - o
C C ' d EC__50410 Department A2 Course-Offering ERE %
ourse Lode & Year Department
i3 u s . 5 o /PR
Type %% Required Credit(s)/Hour(s) 3.0/3.0
PRI o
Instructor /RS
L 13 AR
Prerequisite

HAz4w it Course Description

This is the first graduate-level course in theoretical econometrics. It covers statistical topics
that are of particular interest in economics and related fields. Basically, it will cover linear
regression analysis of single-equation and multiple-equation models. This course is intended as an
introduction to econometric methods, and to be a useful prerequisite to further study in theoretical
econometrics or applied econometrics.

The prerequisites for the course are a basic knowledge of statistics and of matrix algebra. Students
should have had at least one semester course in statistics using calculus. There is no specific
course prerequisite in matrix algebra, but some familiarity with matrices and the ability and
willingness to manipulate them algebraically are required.

For each topic, we will have some take-home exercises for your own practice. Students are required to
do those exercises by themselves. Discussion between students is allowed and encouraged, but just
copying others’ solutions without any self-thinking will be not helpful to the understanding of
econometric topics. The solutions to take-home exercises will be announced in the class one week
after take-home exercises.
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#F =t Week R % Subject/Topics # 3xRemarks
1 Introduction
2 Statistical Review (I)
3 Statistical Review (I) (Cont.)
4 The Simple Linear Regression Model
5 The Simple Linear Regression Model (Cont.)
6 Matrix Algebra
7 Matrix Algebra (Cont.)
8 Statistical Review (1)




9 #p ¢ ¥ 22 Midterm Exam

10 Statistical Review (II) (Cont.)

11 The Multiple Linear Regression Model
12 The Multiple Linear Regression Model (Cont.
13 The Multiple Linear Regression Model (Cont. )

14 The Multiple Linear Regression Model (Cont. )

15 Maximum Likelihood Estimation

16 Maximum Likelihood Estimation (Cont. )

17 Maximum Likelihood Estimation (Cont. )

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

Recommended Supplementary Texts:

Greene, W. H. (2012). Econometric analysis (Seventh Edition (International Edition) ed.). Essex,
England: Pearson Education Limited.

Verbeek, M. (2004). A guide to modern econometrics (Second Edition ed.): John Wiley & Sons, Ltd.

Wooldridge, J. M. (2002). Econometric analysis of cross section and panel data. Cambridge,
Massachusetts, London, England: The MIT Press.
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