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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 Stata or other statistical programs (for example, R, MATLAB, GAUSS, RATS, EViews, SAS, or TSP) to
replicate the empirical examples in the textbook.

A2 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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Basic Learning Outcomes and Dept.” s

Education

Objectives

A | & # P45+ & gohs 470 4 Understanding the financial analysis. .

B |24 £ ¥mMir¢ 2L ¥ 4 Capabilities for business financial management.

C |2z Rd A3 %% 4 English reading ability of communication and coordination.

LRy 2 Fi o 1B 7R £3R484 7 Independent research skills to research
flnan01al issues.

E E % B A FT RPN 4 Investment and financial management.
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F B R eARNiEE % A 4 Ability of computer programs, algorithms and application.

Bl 3P [1lustration : @ % A4pM Highly correlated OF B 4p# Moderately correlated

# 3 & B % Teaching Schedule & Content

e

¥ = Week R % Subject/Topics # zRemarks

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 ¢ ¥ 223 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 # % % 33 Final Exam

18 Review

% % ¥ & Teaching Strategies
TeE A Lecture I:l A 3t EGroup Discussion I:l 87 ¥ Field Trip
|:| #  Miscel laneous:
3 & 4] At A 3* Teaching Self-Evaluation

£1374% & (Innovative Teaching)
B AT ¥ (PBL) [ ] s e v (TBL) faik- %o 8 4 (SBL)
|:| fig %3 Flipped Classroom I:l E3kE* Moocs
4 € # = (Social Responsibility)
I:l f$ 2 iCommunity Practice I:l # % £ 1% Industy-Academia Cooperation

B3¢ & i¥(Transdisciplinary Projects)

I:l i 7 %% Transdisciplinary Teaching |:| Bkt %% Inter-collegiate Teaching

I:l #¢7 & 3 Courses Co-taught with Industry Practitioners
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KPZES5T3EP (F &% 3 h > NEp ~&5P)
Textbook & Other References (Title, Author, Publisher, Agents, Remarks, etc.)
Greene, William H. (2012), Econometric Analysis}, Tth edition, Prentice Hall (B¥3Z & 1)

HAERHER(ZRTREFTA, KPR ARGt A Rp 2 %a)
Teaching Aids & Teacher’ s Website(Including online teaching information.
Personal website can be listed here.)

1. On-line teaching information is available on NDHU e-learning center at:
http://www. elearn. ndhu. edu. tw/moodle/index. php?lang=en_utf8
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2. Web site for NNHU e-learning center:

http://www. elearn. ndhu. edu. tw/moodle/

H w4 L (Supplemental instructions)




