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HAz4w it Course Description

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. Students will learn how to write programs in R to replicate
empirical examples in the textbook.

FA% 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: heteroscedasticity, autocorrelation,
qualitative response models, panel data, dynamic econometric models, basic

time series methods, and forecasting methods.
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¥ # i B # Teaching Schedule & Content

¥ =k Week % Subject/Topics % :xRemarks
1 Introduction
2 R programming
3 R programming
4 Heteroscedasticity
5 Heteroscedasticity
6 Heteroscedasticity
7 Autocorrelation
8 Autocorrelation
9 B P 4% Midterm Exam
10 Autocorrelation
11 Time series models




12 Time series models

13 Time series models
14 Time series models
15 Forecasting methods
16 Forecasting methods

17 # % ¥ 2% Final Exam

18 RS LK F

#% # K ¢ Teaching Strategies

FHEH#H P Lecture |:| & &3 #Group Discussion |:| 287 ¥ Field Trip
l:l H s Miscel laneous:

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

£13#7% % (Innovative Teaching)

[ #was v (PBL) [ mag & sy (TBL) [] %2 % (SBL)
|:| i 2% Flipped Classroom I:l B3kF* Moocs

4 € 7 = (Social Responsibility)

I:l #4491 Community Practice I:l A% £ 1% Industy-Academia Cooperation

5 & (¥(Transdisciplinary Projects)

|:| 7 %% Transdisciplinary Teaching |:| B % %% Inter-collegiate Teaching

I:l ¥ fF £ 3 Courses Co-taught with Industry Practitioners
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El ~ & A 1 / e :

TEEA (G R Class
General Performance 10% participation and
(Attendance Record) discussion
g ¢+ 24 Midterm Exam 30% v
4+ 24 Final Exam 30% v
i*¥ 2% Homework and/or
Assignments
H# i Miscellaneous 0
(Two quizes) 30% v v
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Textbook & Other References (Title, Author, Publisher, Agents, Remarks, etc.)

Gujarati, D. N. and D. C. Porter (2009), Basic Econometrics, bth edition, New York: McGraw—Hill.(i?é
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Teaching Aids & Teacher’ s Website(Including online teaching information.
Personal website can be listed here.)
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