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Pre-requisite courses

SHE R

Learning Objective

This course is designed to develop students' theoretical understanding and practical
skills in econometrics. By the end of the course, students will be able to understand
the fundamental assumptions and statistical properties of econometric models, use
statistical software (e.g., R) to perform empirical data analysis, and independently
conduct a basic empirical research project with appropriate interpretation of the

estimation results.
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Course Descriptions

This course introduces the core theoretical foundations and practical applications of
econometrics. Topics include the formulation of econometric models, statistical
inference, hypothesis testing, and estimation methods, with a focus on Ordinary Least
Squares (OLS) and Maximum Likelihood (ML) estimation.

¥HE AOL BREEZEE(AOL Competency)

FREEZEE 3(Competency 3): REREAEAFES] Problem BREEZEE 1(Competency 1): AT

Solving Skills Cost-Benefit Analysis
EZN EE Nl A EAIRRTE (Humanities Caring) [ i & @R %2 (Competition)
Course Attributes [JRREE 6% 2 (Problem-solving) IEREE 65872 (Project-based)

EEfR 2 (Practice-based) [#a%2 832 (Capstone)
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Teaching materials

W = 252K (self-made PPTs) [ 7R#2:&% (Teaching Notes)
(1B #R AR E (self-made textbooks) (#2312 (programming)
(BE#HESE R (self-made video) [ JE At (Others)

HEHR

Teaching Resources

[ RREARIE (Website) [1EZ 4L (Intern Web)

W 41 EF1E T H (Downloadable Files)

PR ESHE

Textbooks/References

The primary instructional materials for this course are the lecture notes provided in
class. Most of the course content can also be found in many econometrics textbooks

and related online resources. The following two textbooks are recommended for

supplementary reading but are not required.

1. Wooldridge, J. M. (2025). Introductory econometrics: A modern approach (8th
ed.). Cengage Learning.

2. BRERE (2001) - STELFS—H 5 - &dtii - &3t -

(Please follow copyright rules and do not illegally copy textbooks; =5ELE FERFf
FEFE » NSIRER EIBHNTE € < BRI EFE)

SRAAGEHEET | SRESH 10% | {EZ&5 5 Case study %

EE) Participation

Assessment {EZ£ Homework 30% | B2/ Project %
/INE Quiz HA 1 other () %
#ArF=% Midterm 40% | HAtr 2 other ( ) %o
HIK% Final 20% | HAL 3 other ( ) %
#45 Presentation % | HAtl 4 other ( ) %o

H At 35 EH Homework (30%):

Other description e  There will be three homework assignments.

e The due date of submission will be posted with the homework. 1 will post
homework at an earlier time (at least one week before the due date). Hence, late
submission will not be accepted and there will be no make-up for any missed
homework.

e  You can discuss the questions with classmates. But, the final answers on your

submission should be derived on your own.

TA Discussion Section--- Participation (10%):
e  Weekly discussion sections will be conducted by the TA. These sessions will
focus on reviewing lecture notes, practicing econometric problem sets, and

conducting empirical implementations using R.

Midterm Exam (40%):
e  There are two midterm exams.

e  There will be no early or make-up midterm exam for any reason.
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e If you need to skip or miss the midterm exam due to a legitimate reason, the
weights of assessment of the midterm exam will be added to the final exam, but
you need to inform me before the exam and with a valid documentation.

Otherwise, you will get zero in the midterm exam.

Final Exam (20%):
e  There will be no early or makeup final exam, unless with a legitimate reason

and valid documentation. Otherwise, you will get zero in the final exam.




SHFEIH E]ZE Course Schedule

#HR H NE BMER | HAMERA
week Date Description Textbook Remark
1 9/7~9 Review of Statistics
) 9/14 ~ 16 | Simple Regression
3 9/21 ~ 23 | Simple Regression
9/30 Interval Estimation, Hypothesis Testing, and Prediction
4. . . HWI
(Simple Regression)
5 10/5 ~ 7 Interval Estimation, Hypothesis Testing, and Prediction
) (Simple Regression)
6. 10/12 ~ 14 | Midterm Exam 1 (10/14) Midterm 1
7 10/19 ~ 21 | Multiple Regression
3 10/28 Multiple Regression
11/2 ~ 4 Interval Estimation, Hypothesis Testing, and Prediction
9. . . HW2
(Multiple Regression)
11/9 ~ 11 | Interval Estimation, Hypothesis Testing, and Prediction
10. . )
(Multiple Regression)
1. 11/16 ~ 18 | Midterm Exam 2 (11/18) Midterm 2
1 11/23 ~ 25 | Violations of Basic Assumptions
11/30 ~ Violations of Basic Assumptions
13112
12/7~9 Theoretical Models of Limited Dependent Variables
14. and Their Applications HW3
12/14 ~ 16 | Theoretical Models of Limited Dependent Variables
15. . o
and Their Applications
12/21 ~ 23 | Final Exam (12/23)
16. Final Exam
12/28 ~ 30 | Self-Learning
17.
1/4~ 6 Self-Learning
18.




