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Learning Objective

By the end of this course, students are expected to achieve the following objectives:

1. Gain a deep understanding of the mathematical derivations, statistical properties
of Ordinary Least Squares (OLS), and the Gauss-Markov theorem.

2. Develop the professional capability to identify, test, and correct common
empirical data issues, including heteroskedasticity, autocorrelation,
multicollinearity, and endogeneity bias.

3. Proficiency in utilizing statistical software for data cleaning, model estimation,
residual diagnostics, and data visualization, effectively translating theory into

practice.
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Course Descriptions

This course aims to introduce students to the theoretical foundations and empirical
methods of econometrics. The curriculum focuses on transforming economic and
financial theories into testable statistical models and estimating them using real-
world data. Beginning with the Classical Linear Regression Model (OLS), we will
explore the diagnosis and remediation of violations of basic assumptions, such as
heteroskedasticity, autocorrelation, and endogeneity, while introducing instrumental
variables and panel data methods widely used in modern empirical research.
Emphasizing both theory and practical application, this course enables students to
develop the skills necessary to conduct independent empirical research and

accurately interpret data through hands-on statistical software exercises.
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Teaching materials

(B #w#FI = (self-made textbooks)
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Teaching Resources | 1 448 7 1% 4 T #(Downloadable Files)

BrRE/2EE Textbooks:

Textbooks/References | Wooldridge, J. M. Introductory Econometrics: A Modern Approach. Cengage

Learning. (ZEZ=ALH#E)

References:

AEE - (GIrE&HEMHn B HEHEN) - SIEERE
Greene, W. H. Econometric Analysis. Pearson. (BEEEZEFr#E )
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HBAK=% Final % | E:Ath 3 other ( ) %
45 Presentation % | HAtl 4 other ( ) %

Ho A5 A Attendance & Participation Policy:

Other description Interaction and discussion are core components of this course. Active participation

and questioning are highly encouraged.

Academic Integrity & Al Usage Policy:
This course strictly adheres to academic integrity. Plagiarism, cheating, or free-

riding of any kind will not be tolerated.

Regarding Generative Al (e.g., ChatGPT, Claude): You may use these tools as aids

for debugging or conceptual learning. However, direct "copy-pasting" of Al-
generated content or code for final submissions is strictly prohibited. All data and
literature referenced must be properly cited. Any violation of academic integrity

will result in a zero for the assessment and will be reported to the university.

Classroom Etiquette & Device Usage Policy:
Laptops and tablets are permitted in class strictly for note-taking, reviewing

literature, or in-class coding exercises. However, engaging in non-class-related




activities (such as browsing social media or gaming) is prohibited. Please mute your
mobile phones during class to help maintain a focused and professional learning

environment.
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#HX | HH N& BMER | HAthREA
week | Date Description Textbook Remark

1. 9/10 The Nature of Econometrics and Economic Data Ch. 1

2. 9/17 The Simple Regression Model Ch. 2

3. 9/24 Multiple Regression Analysis: Estimation Ch.3

4. 10/1 Multiple Regression Analysis: Inference Ch. 4

5. 10/8 Multiple Regression Analysis: OLS Asymptotics Ch. 5

6. 10/15 Multiple Regression Analysis: Further Issues Ch. 6
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8. 10/29 Heteroskedasticity Ch. 8

9. 11/5 Mid-term Exam

10. 11/12 More on Specification and Data Issues Ch. 9

11. 11/19 Basic Regression Analysis with Time Series Data Ch. 10

12. 11/26 Further Issues in Using OLS with Time Series Data Ch. 11

13. 12/3 Serial Correlation and Heteroskedasticity in Time Series Ch. 12

14. 12/10 Instrumental Variables Ess(;iln;raet;on and Two Stage Least Ch. 15

15. 12/17 Selected Topics

16. 12/24 Final Exam

17. 12/31 Self-learning

18. 1/7 Self-learning




