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SFZR4H Course syllabus

This 1s a course in Macro 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 is now somewhat merging. (See Granger, 2001, Macro Econometrics - Past
and Future, Journal of Econometrics, 100). With this statistical background, I hope you will have the basic skill to read modern therical
Journal article.
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Let student be more familiar with Time Series Analysis.
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#2885 2, Teaching methods

An oral instruction will be employed within all class
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1L1EZE : 30%
2. H8HHE 1 30%
3HARTE 1 40%

S BRI E R SE UKL Reference book/ textbook/ documents
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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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No. Auther Title Publisher Year_of Publisher ISBN#
publish place

Econometric Analysis, 4th .

1 Greene, W. H. Edition, (Required) Prentice Hall 2000

2 Hamilton, J. D. Time Series Analysis(Required) Princeton University Press 1994

3 White, H. Asymptonc_ "l_"heory For Academic Press. 2001
Econometricians(Recommended)

4 Spanos, A Statistical Foundations of Cambridge University press 1986

econometric Modeling
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Week Date

1 2019/02/18~2019/02/24
2 2019/02/25~2019/03/03
3 2019/03/04~2019/03/10
4 2019/03/11~2019/03/17
5 2019/03/18~2019/03/24
6 2019/03/25~2019/03/31
7 2019/04/01~2019/04/07
8 2019/04/08~2019/04/14
9 2019/04/15~2019/04/21
10 2019/04/22~2019/04/28
11 2019/04/29~2019/05/05
12 2019/05/06~2019/05/12
13 2019/05/13~2019/05/19
14 2019/05/20~2019/05/26
15 2019/05/27~2019/06/02
16 2019/06/03~2019/06/09
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Content and topic

Statistical Review: sample space, random variable, parametric probability model, sampling,
estimation, hypothesis testing. (Spanos)

Difference equation

Lag Operators

Stationary ARMA Model (Hamilton, Ch.3, 5) (i). Population Characteristics (ii). Estimation.
Stationary ARMA Model (Hamilton, Ch.3, 5) (). Population Characteristics (i1). Estimation.
Stationary ARMA Model (Hamilton, Ch.3, 5) (). Population Characteristics (i1). Estimation.

Asymptotic Distribution Theory: 1.1.d. process, serially correlated process, and Martingale
Difference process. (Hamilton, Ch. 7, White) (i). Law of large number. (i1). Central Limit
Theorem

Stationary Vector Time Series (Hamilton, Ch. 10, 11)(1). Law of large number.(i1). Central Limit
Theorem

il

Stationary Vector Time Series (Hamilton, Ch. 10, 11))(1). Law of large number.(ii). Central Limit
Theorem

Models of Nonstationary Time Series (Hamilton, Ch. 15) (i). Trend Stationary Process (ii).
Difference Stationary Process

Models of Nonstationary Time Series (Hamilton, Ch. 15) (i). Trend Stationary Process (ii).
Difference Stationary Process

Univariate Process with Unit Roots: (Hamilton, Ch. 17) (1). Brownian Motion(ii). Functional
Central Limit Theorem (iii). Dickey-Fuller test (iv). Phillips-Perron Tests(v). Augmented Dickey-
Fuller Test

Spurious Regression: (Hamilton, Ch. 18)

Cointegration: (Hamilton, Ch. 19) (1). Granger Representation Theorem (ii). Engle-Granger Two
Step method



http://www.stuapp.nsysu.edu.tw/tch_sco_degree/data/sco_degree_change.pdf

17 2019/06/10~2019/06/16
18 2019/06/17~2019/06/23

Johansen” s Maximum Likelihood Analysis of Cointegrated System
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FFE%1 Time period 1:
AR Time @ 2HA—10:00~12:00
L Office/Laboratory © SS 3002
A% E%2 Time period 2 *
B Time @ EHAPU15:00~17:00
HBE Office/Laboratory © SS 3002
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