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This is a course of basic econometrics. Econometrics is concerned with the systematic study of economic phenomena
using observed data. We will mainly concern on the treatment of parametric modeling. (Therefore, there is a field called
Nonparametric Econometrics—see Pagan and Ullah, 1999, Nonparametric Econometrics)

To study the econometrics parametrically, we will first discuss regression analysis. The regression analysis put some
variables (especially economic variables) to be some function (linear or nonlinear) of other economic variables and
verse vise. These constitute the study of multiple regression and simultaneous equations model.

On the other hand, time series analysis of econometrics, we regard the economics variable is coming from some
stochastic mechanism of her own past and new innovation (unit variable time series analysis) and even stochastic
function of other variables past value and innovation (vector time series analysis). These two views of econometrics 1s
now somewhat merging. (See Granger, 2001, Macro Econometrics - Past and Future, Journal of Econometrics, 100).
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Our object in this course is to study the regression analysis of econometrics. With this statistical background, I hope you
will have the basic skill to read modern therical Journal article.
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1.Mid-term examination - 40%
2.Quizzes - 10%
3.Final examination * 50%
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Textbooks: 1. Greene, W. H. (2000), Econometric Analysis, 4th Edition, Prentice Hall. (Required)
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1 2014/09/15~2014/09/21 Matrix Alrebra
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2 2014/09/22~2014/09/28 Matrix Alrebra

3 2014/09/29~2014/10/05 Matrix Alrebra

4 2014/10/06~2014/10/12 Probability Theory

5 2014/10/13~2014/10/19 Probability Theory

6 2014/10/20~2014/10/26 Statistical inference

7 2014/10/27~2014/11/02 Statistical inference

8 2014/11/03~2014/11/09 Ordinary Least squared estimation under ideal condition.

9 2014/11/10~2014/11/16 Ordinary Least squared estimation under ideal condition.

10 2014/11/17~2014/11/23 Mid-term examination

1 2014/11/24~2014/11/30 %i;r,lesi) ilzgsifcsséc;z rt::lstoilolates ideal condition: (Greene, Ch.8, 1, 12, 13) (¥)
0 2014/12/01~2014/12/07 Linear Regression that violates ideal condition: (Greene, Ch.8, 11, 12, 13) (¥)

(1). Stochastic Regressor

Linear Regression that violates ideal condition: (Greene, Ch.8, 11, 12, 13) (*)

13 2014/12/08~2014/12/14 (). Stochastic Regressor

Linear Regression that violates ideal condition: (Greene, Ch.8, 11, 12, 13) (*)

14 2014/12/15~2014/12/21 (). Stochastic Regressor

15 2014/12/22~2014/12/28 Panel Data Models (Greene, Ch14)
16 2014/12/29~2015/01/04 Panel Data Models (Greene, Ch14)
17 2015/01/05~2015/01/11 Seeming Uncorrelated Regression Model (SURE): (Greene, Ch.15)
18 2015/01/12~2015/01/18 Final Examination
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