FA EREORES 108 SR TSR 1 BRI &

Eal e AN 80M00601
BRAE AL ST R
AR AT Econometrics
==y 3.0
DNEEE HEE
FrRREEAR TEWH &—B mEbf g & —HF
LR 25
PERBE () | A5 2 §i(S401)
FH—55 3 Fi(S401)
FH—55 4 £1(S401)
AR IRT B 3
HERE 0
rea s 1 sk
%E%%%‘ 2
E%Eﬁﬁﬂi This course introduces the econometric analysis of conditional models, focusing
on the use of least squares and related methods for estimating conditional
expectations, and on linear instrumental variables methods for estimating linear
causal relationships.
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UL/ HSCERFE R | The course topics will cover basic areas from econometrics. The topics will

include




1. To introduce Econometrics and Matrix algebra

2. The Simple Regression Model.

3. Multiple Regression Analysis: Estimation, Inference, OLS Asymptotic, and
Further Issues.

4. Multiple Regression Analysis with Qualitative Information: Binary (or Dummy)
Variables.

5. Serial Correlation and Heteroskedasticity in Cross section and Time Series
Regressions

6. More on Specification and Data Problems. Basic Regression Analysis with
Time Series Data, and Further Issues

7. Simultaneous Equations Models.

8. Instrumental Variables Estimation and Two Stage Least Squares.

9. Simple Panel Data Methods.

SEEER 1. To introduce Econometrics and Matrix algebra
2. The Simple Regression Model.
3. Multiple Regression Analysis: Estimation, Inference, OLS Asymptotic, and
Further Issues.
4. Multiple Regression Analysis with Qualitative Information: Binary (or Dummy)
Variables.
5. Serial Correlation and Heteroskedasticity in Cross section and Time Series
Regressions
6. More on Specification and Data Problems. Basic Regression Analysis with
Time Series Data, and Further Issues
7. Simultaneous Equations Models.
8. Instrumental Variables Estimation and Two Stage Least Squares.(opiton
lessons)
9. Simple Panel Data Methods(option lessons)
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Attendance: Attendance will be taken in the class.

Homework Assignments: Homework assignments are designed to improve your
understanding of concepts and help prepare you for exams. You are encouraged to
work together on homework problems, but you must write up the assignment
individually.




