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HAz4w it Course Description

This is the first graduate-level course in theoretical econometrics. It covers statistical topics
that are of particular interest in economics and related fields. Specifically, this course will cover
linear regression analysis for both single-equation and multiple-equation models. This course is
intended as an introduction to econometric methods, and is designed to be a useful prerequisite for
further study in theoretical and applied econometrics

To enroll in this course, students should have a basic understanding of statistics, with at least one
semester of calculus-based statistics completed. While there are no specific prerequisites in matrix
algebra, some familiarity with matrices and the ability to manipulate them algebraically will be
beneficial.

For each topic covered, we will provide take-home exercises for practice. Students are required to
complete these exercises independently. While discussion among students is encouraged, simply copying
others’ solutions without engaging in critical thinking will not enhance your understanding of the
econometric concepts. The solutions to the take-home exercises will be announced in class one week
after the exercises are assigned.
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A [Mathematical analysis skills: Mastering in intermediate application of mathematical
theories and game theory in analyzing economic issues.
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B %15 o Empirical analysis skills: Mastering in intermediate appllcatlon of statistics .
and econometrics in data collection and examination
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C | Thorough understanding of intermediate microeconomic theories and relevant
application
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D | Thorough understandlng of intermediate macroeconomic theories and relevant
application
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E |opportunities: capabilities of working on important policy and decision challenges
in business and government
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F |Having a clear mind and capability in writing an intermediate professional academic
report
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# I & B % Teaching Schedule & Content

¥ = Week R % Subject/Topics # 3xRemarks
1 Introduction to Econometrics and Economic Data
2 Statistical Review
3 Statistical Review (Cont.)
4 The Simple Regression Model
5 The Simple Regression Model (Cont. )
6 The Estimation of Multiple Regression Analysis
7 The Estimation of Multiple Regression Analysis (Cont. )
8 The Inference of Multiple Regression Analysis
9 Midterm Exam
10 The Inference of Multiple Regression Analysis (Cont.)
11 Further Issues on the Multiple Regression Model
12 Further Issues on the Multiple Regression Model (Cont.)
13 Multiple Regression Model with Qualitative Variables
14 More on Specification and Data Issues
15 Final Exam
16 Holiday
17 Holiday
18 Flexible Arrangement
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Textbook & Other References (Title, Author, Publisher, Agents, Remarks, etc.)

Recommended Supplementary Texts:

Wooldridge, J. M. (2012). Introductory econometrics: A modern approach (5th Edition). Canada: Cengage
Learning.

Greene, W. H. (2012). Econometric analysis (Seventh Edition (International Edition) ed.). Essex,
England: Pearson Education Limited.

Verbeek, M. (2004). A guide to modern econometrics (Second Edition ed.): John Wiley & Sons, Ltd.

Wooldridge, J. M. (2002). Econometric analysis of cross section and panel data. Cambridge,
Massachusetts, London, England: The MIT Press.
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Teaching Aids & Teacher’ s Website(Including online teaching information.
Personal website can be listed here.)
NDHU e-Learning: https://elearnd. ndhu. edu. tw/moodle/course/view. php?i1d=12977
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