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課程描述  Course Description

This course is an advanced econometrics at the undergraduate level. This course aims at giving
students basic understanding of econometrics theories and applying econometric
techniques of regression analysis. Various econometric models are illustrated by practical examples
based on concrete data to achieve this goal. We will cover the following topics: heteroscedasticity,
autocorrelation, qualitative response models, panel data, dynamic econometric models, basic time
series methods, and forecasting methods.

The objective of this course is to provide students an advanced understanding of econometrics
theories and techniques.

課程目標   Course Objectives

This course is an introductory econometrics at the undergraduate level. This
course aims at giving students basic understanding of econometrics theories
and applying econometric techniques of regression analysis. Various econometric
models are illustrated by practical examples based on concrete data to achieve
this goal. We will cover the following topics: heteroscedasticity, autocorrelation,
qualitative response models, panel data, dynamic econometric models, basic
time series methods, and forecasting methods.

圖示說明Illustration ：● 高度相關 Highly correlated ○中度相關 Moderately correlated

授 課 進 度 表 Teaching Schedule & Content

週次Week 內容 Subject/Topics 備註Remarks

1 Introduction

Chapter 112 Heteroscedasticity

Chapter 113 Heteroscedasticity

Chapter 114 Heteroscedasticity

Chapter 125 Autocorrelation

Chapter 126 Autocorrelation

Chapter 127 Autocorrelation

Chapter 128 Autocorrelation

9 期中考試週 Midterm Exam

Chapter 1610 Panel data



Chapter 1611 Panel data

Chapter 2112 Time series models

Chapter 2113 Time series models

Chapter 2114 Time series models

Chapter 2115 Time series models

Chapter 2216 Forecasting methods

Chapter 2217 Forecasting methods

18 期末考試週 Final Exam

配分項目
Items

學期成績計算及多元評量方式 Grading & Assessments

配分比例
Percentage 測驗

會考

多元評量方式 Assessments

實作
觀察

口頭
發表

專題
研究

創作
展演

卷宗
評量

證照
檢定

其他

教  學  策  略  Teaching Strategies

課堂講授 Lecture 參觀實習 Field Trip

其他Miscellaneous:

分組討論Group Discussion

平時成績 General
Performance

10%

期中考成績 Midterm Exam 30%

期末考成績 Final Exam 30%

作業成績 Homework and/or
Assignments

其他 Miscellaneous
(平時考)

30%

評量方式補充說明
Grading & Assessments Supplemental instructions
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