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HAz4w it Course Description

Econometric Analysis is the first-year graduate course in econometrics. The
course aims at equipping the students with the knowledge for econometric the-

ory and advanced empirical analysis, especially in the fields of finance and eco-
nomics. Thus, the focus is placed upon methodology rather than proving statisti-
cal theorems. | adopt the books written by William H. Greene as the textbook for
its broad coverage and clear exposition as well as Christian Kleiber and Achim
Zeileis’ s Applied Econometrics with R which is excellent for practitioners. I
shall allocate parts of the course on regression mode specification and testing as
is covered in Stock and Watson (2015). They are extremely useful in real em-
pirical analysis. In addition, I also include some chapters of the lecture notes
written by Bruce Hansen, which is an excellent textbook for graduate economet-
rics. While students may have only limited exposure to econometrics, I shall
allocate parts of the course on regression mode specification and testing as is
covered in Stock and Watson (2007). They are extremely useful in real empirical
analysis.

#A42 P #%  Course Objectives

The students must have the ability of training econometrics, according to economic theory to
analysis empirical and forecast
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A | & % Mir & pchs 94 4 Understanding the financial analysis. .
B |24 £ ¥pir¢ 28 ¥ 4 Capabilities for business financial management. .
C EREFRF AN E 5 4 English reading ability of communication and coordination. .
D LRy 2 fi o 1B TR £3%4E4 7 Independent research skills to research .
financial issues.
E |2 % ~4F 324 4 Investment and financial management. O
F o2& &8 % K35 4 Ability of computer programs, algorithms and application. .
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# I & B % Teaching Schedule & Content

¥ = Week R % Subject/Topics # :xRemarks

1 Introduction of econometrics and R (chap 1)

2 Linear regression model and least squares (Chaps. 2,3

3 Statistical properties of the least squares estimator (chap 4)

4 Inference and prediction (chap 5)

5 Functional form and structural change (chap 6)

6 Specification analysis and model selection (I) ( Stock and Watson,
chaps 7,9)

7 Specification analysis and model selection (II) ( Stock and Watson,
chaps 7,9)

8 Generalized regression model (chap 8)

9 #p ¢ ¥ i Midterm Exam

10 Instrumental variables estimation (chap 12)

11 panel data (I) (chap 5)

12 panel data (II) (chap 5)

13 Model for discrete choice (I) (Chap 23)

14 Model for discrete choice (II) (Chap 23)

15 Series correlation; model with lagged variables (chaps 19, 20
16 Time series models (chap. 21)
17 Maximum likelihood estimation (chap. 16)

18 #p % ¥ 22 Final Exam

% % ¥ & Teaching Strategies

P P Lecture |:| 4 %2t #Group Discussion |:| SpLF
H s Miscellaneous: term paper

¥ Field Trip

% % #] #7 p * Teaching Self-Evaluation

£1374% 4 (Innovative Teaching)

[ w2 4 (PBL) [ ] ma e e 4 (TBL) [] #% 2 ¥ (SBL)

Déﬂﬁ?»ti Flipped Classroom |:| B ke Moocs

A ¢ § = (Social Responsibility)

|:| f$ 2 B Community Practice |:| # % £ 1% Industy-Academia Cooperation

i3 & i¥(Transdisciplinary Projects)

I:l B % %8 Transdisciplinary Teaching |:| Bk s %% Inter-collegiate Teaching

|:| #§7 & 3 Courses Co-taught with Industry Practitioners
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L pE A 4 General
Performance
# ¢ ¥ =4 Midterm Exam 30% v

4+ L% Final Exam

i*%¥ =% Homework and/or

0,
Assignments 30%

H # Miscellaneous

0,
(term paper) 40% v
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Textbook & Other References (Title, Author, Publisher, Agents, Remarks, etc.)

William H. Greene, Econometric Analysis, Tth ed., 2012 New Jersey: Prentice Hall

James H. Stock and Mark Watson, Introduction to Econometrics, updated 3rd edition, Boston: Addison-
Wesley, 2015

Bruce E. Hansen, Econometrics, available at
http://www. ssc. wisc. edu/~bhansen/econometrics/Econometrics. pdf

Francis X Diebold (2017) Econometrics and Predictive Modeling, available
at
http://www. ssc. upenn. edu/” fdiebold/Teachingl04/Econometrics. pdf

Grant V. Farnsworth (2008) Econometrics in R. PDF and a browsable HIML version files are available at
www. r-project. org

Christian Kleiber and Achim Zeileis, Applied Econometrics with R, Springer, 2008
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Teaching Aids & Teacher’ s Website(Including online teaching information.
Personal website can be listed here.)
faculty. ndhu. edu. tw/~jlin
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