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SRAZAK4H Course syllabus

This course presents the basic knowledge of the econometric method that is considered the minimum requirement for any graduate student in
economics. It is also a prerequisite to further study in theoretical econometrics, Time Series Analysis. To take this class, you must have had at least
one semester course in statistics. Some knowledge in matrix algebra is also require

SRAZ H A Objectives

Let student be familiar with basic Econometrics

%258 52\ Teaching methods

An oral instruction will be employed within all class

BE4y 73 FESRESE B BRI ) Evaluation (Criteria and ratio) S55HI BRI AR BR R letter grading reference

1.Homework : 40%
2.Final Exam - 20%
3.Term Paper : 40%



https://oaa.nsysu.edu.tw/p/406-1003-226548,r4369.php?Lang=zh-tw
http://www.stuapp.nsysu.edu.tw/tch_sco_degree/data/sco_degree_change.pdf
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No copies for intellectual property rights. Textbooks provided by the instructor used only for self-study, can not broadcast or

commercial use
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William Greene's Econometric Analysis,Sth. ed.
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Week Date Content and topic

1 2021/02/21~2021/03/27 Matrix Alrebra

2 2021/02/28~2021/03/06 Matrix Alrebra

3 2021/03/07~2021/03/13 Probability Theory

4 2021/03/14~2021/03/20 Probability Theory

5 2021/03/21~2021/03/27 Statistical inference

6 2021/03/28~2021/04/03 Statistical inference

7 2021/04/04~2021/04/10 Ordinary Least squared estimation under ideal condition

8 2021/04/11~2021/04/17 Ordinary Least squared estimation under ideal condition

9 2021/04/18~2021/04/24 Ordinary Least squared estimation under ideal condition

10 2021/04/25~2021/05/01 Linear Regression that violates ideal condition: (Greene, Ch.8, 11, 12, 13) (*) (i). Stochastic Regressor

11 2021/05/02~2021/05/08 Linear Regression that violates ideal condition: (Greene, Ch.8, 11, 12, 13) (*) (i). Stochastic Regressor

12 2021/05/09~2021/05/15 Linear Regression that violates ideal condition: (Greene, Ch.8, 11, 12, 13) (*) (i). Stochastic Regressor

13 2021/05/16~2021/05/22 Linear Regression that violates ideal condition: (Greene, Ch.8, 11, 12, 13) (*) (i). Stochastic Regressor

14 2021/05/23~2021/05/29 Panel Data Models (Greene, Ch14)

15 2021/05/30~2021/06/05 Panel Data Models (Greene, Ch14)

16 2021/06/06~2021/06/12 Seeming Uncorrelated Regression Model (SURE): (Greene, Ch.15)

17 2021/06/13~2021/06/19 Seeming Uncorrelated Regression Model (SURE): (Greene, Ch.15)

18 2021/06/20~2021/06/26 Seeming Uncorrelated Regression Model (SURE): (Greene, Ch.15)
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