管院碩士班(含碩專班)課程大綱
MS/MA Program Syllabus
2021.6.01修訂
	系所Department
	會資所AIT

	必選修compulsory/elective
	必修Compulsory

	課程名稱
Course title
	計量經濟
Econometrics
	學分數Credit(s)
	3

	學年/學期academic year/Semester
	113-1學期 Fall semester 2024

	上課地點Classroom
	創新大樓383/Innovation 383

	講授教師
Instructor
	林岳喬
Y. C. George Lin
	上課時間
Time
	Weds, 
9:10AM~12:00PM

	教師辦公室&諮詢時間 Instructor office number & office hour
	[bookmark: _GoBack]Thursday: 10:00~12:00
or by Appointment
	教師聯絡資訊
Instructor Contact 
	Phone: 05-2720411 
EXT 34505
Email:actycl@ccu.edu.tw

	助教 
Teaching assistant
	TBA
	助教 聯絡資訊
TA contact 
	Email: TBA

	先修課程
Pre-requisite courses
	Statistics 統計學

	課程目標
Course Objective
	This course is designed to introduce econometric methodology to graduate students who intend to complete empirical studies for thesis requirement. This course will introduce different econometric models to handle various issues related to accounting and finance research.

	AACSB學習品質保證學習目標 Assurance of Learning (AOL) Learning goals 
*請先選填為主要或次要學習目標(Major or minor learning goal)，再選擇對應之學習目標

	主要學習目標 Major learning goal	
目標2：創造力與創新 LG2:Creativity and Innovation
	主要學習目標 Major learning goal
目標3：研究能力 LG3:Research Skills
	次要學習目標 Minor learning goal
目標1：知識整合 LG1:Knowledge Integration

	教材
Teaching materials
	Class Lecture Notes can be downloaded through course website 


	網址Course website
	https://ecourse2.ccu.edu.tw/course/view.php?id=15084

	教科書/參考書
Textbooks/Reference
	Wooldridge, Jeffrey. Introductory Econometrics: A Modern Approach. 7th ed., Cengage Learning, 2019


	評量方式(請填百分比)
Assessment 
	課堂參與 Participation
	20%
	個案討論 Case study
	%

	
	作業Homework
	30%
	專題 Project
	15%

	
	小考Quiz
	15%
	其他1 other (         )
	%

	
	期中考Midterm
	20%
	其他2 other (         )
	%

	
	期末考Final
	%
	其他3 other (         )
	%

	
	報告Presentation
	%
	其他4 other (         )
	%

	其他說明
Other description 
	Course Contents:

Midterm Exam (20% Total)
There will be one midterm exam for this course.  Each exam typically consists of 4 to 5 essay questions which involve some calculation process with or without the help of computer.  Each exam grading is based on a 100-point basis.
For Calculation/Essay questions, I strongly encourage everyone to write down all your calculation steps or argument that lead to your final conclusion/answer.  I will give partial credit even for an inappropriate conclusion/answer, as long as some of your “calculation steps” or reasoning convinces me to do so.  On the other hand, I will not give any point to a correct numerical answer or correct non-numerical conclusion if I do not see any of the necessary “calculation steps” or “logical reasoning work.

Class Participation/Attendance (20%)
Class attendance and participation are vital and recommended.  I will monitor class attendance via random-but-frequent class attendance check.  Excessive absences without emails to me for your excuse in advance can result in a “Fail” grade for the course (you are allowed to send me an email after your absence if it was due to an emergency or illness.

Homework (30%)
Homework will be posted online and you are required to submit it online, too, before the deadline.

Quiz (15%)
Pop quiz will be given in class. 

Project (15%)
Students will form a team (at most 4 students) and each group can choose from the following two options to submit their team project:

(1) submitting a research proposal including:
Research Background & Motivation
Research Objectives and Questions
Empirical Method

(2) submitting a ppt file to provide a summary report of a published paper from a leading journal.  The content shall include:
Research Background & Motivation
Research Objectives and Questions
Empirical Method
Empirical Findings
Conclusion

We will let all students to present their term projects at the last class.





課程規劃表Course Schedule
	週次
week
	日期
Date
	內容
Description
	教材章節
Textbook
	其他說明
Remark

	1.
	
	Course Review
	Ch.1
	

	2.
	
	Thesis Format and Research Procedures

	Lecture Note #1
	

	3.
	
	Statistics Review
	Lecture Note #2
	

	4.
	
	Variable Types and Empirical Methodology
	Lecture Note #3
	

	5.
	
	Linear Regression Model and Parameter Estimation
	Ch. 2 and 3
	

	6.
	
	Regression Analysis and Hypothesis Testing
	Ch. 4 and 5
	

	7.
	
	Regression Analysis and Hypothesis Testing
	Ch.6
	

	8.
	
	Qualitative Independent Variables (Dummy Variables)
	Ch.7
	

	9.
	
	Qualitative Dependent Variables
	Ch.7
	

	10.
	
	Heteroskedasticity
	Ch. 8
	

	11.
	
	Midterm
	Ch.1~8
	

	12.
	
	Model Specification and Data Issues
	Ch. 9
	

	13.
	
	Time Series Data
	Ch. 10
	

	14.
	
	Time Series Data
	Ch. 11 and 12
	

	15.
	
	Panel Data
	Ch. 13
	

	16.
	
	Panel Data
	Ch. 14
	

	17.
	
	Instrumental variables and Two Stage Least Square
	Ch. 15
	

	18.
	
	Final Project Presentation
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