FEEFEMAR 2RO THRIRT 2RKHT
Please consult Intellectual Property Rights before making a photocopy. Please use the textbook of copyrighted edition.

OFAzkhFLE
¥&3+414&  Syllabus

ESAE AQA) g BE/8Y
Course Name in Chinese SHE ) Academic Year/Semester 112/2
HAz () :
Course Name in English Econometrics(I)
FE B BN o
C C'd EC__31700 Department e iy Course-Offering ERE %
abirse Lotle & Year Department
A B 0 i/ P
Type # 4% Program Credit(s)/Hour(s) 3.0/3.0
PRKEF U
Instructor /BAL
A if Az 4552
Prerequisite rATE()

HAz4w it Course Description

This is an entry-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 prerequisite for the course is a basic knowledge of statistics. 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 will be helpful.

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 simply
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.

#A42 P #%  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: classical
linear regression model, hypothesis testing, dummy variable regression, and
multicollinearity.
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¥ #% & B % Teaching Schedule & Content

F =t Week R % Subject/Topics # :fRemarks
1 Chl. Introduction to Econometrics and Economic Data
2 Ch2. Statistical Review
3 Ch2. Statistical Review (cont.)

4 Ch3. The Simple Regression Model

5 Ch3. The Simple Regression Model (cont.)
6 Ch4. The Estimation of Multiple Regression Analysis
7 Holiday
S R A | | |

Ch4. The Estimation of Multiple Regression Analysis (cont.)
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10 Chb. The Inference of Multiple Regression Analysis
11 Chb. The Inference of Multiple Regression Analysis (cont. )
12 Ch6. Further Issues on the Multiple Regression Model
13 Ch6. Further Issues on the Multiple Regression Model (cont.)
14 Ch7. Multiple Regression Model with Qualitative Variables
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Ch8. More on Specification and Data Issues
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# ¢ ¥ =4 Midterm Exam 40%
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Textbook & Other References (Title, Author, Publisher, Agents, Remarks, etc.)

Wooldridge, J. M. (2019), Introductory econometrics: A modern approach (7th edition). Canada: Cengage
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