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Fall 2020
	Department
	Department of Business Administration

	Course Name
	Econometrics II
	Credit
	3

	Course Code
	5206009_01

	Instructor
	Name: Ming-Chang Wang
E-mail: mcwang@ccu.edu.tw
Phone: 34312

Class Hour:Tue. 3,4,5
Office hour:

Room: R453

	Location/Time
	R455 / Tue. 3,4,5

	Prerequisites
	Multivariate calculus, matrix algebra, probability and distribution theory, statistical inference, and an introduction to the multiple linear regression models. We will review matrix algebra, probability and distribution theory and estimation and inference , respectively.

	Course Objectives
	

	Course Materials
	

	Course Web
	

	Reference
	Text: The required text for the course is Jeffrey M. Wooldridge, Introductory Econometrics: A Modern Approach 3th Edition, Thomson South-Western.

Software: Some of the outside work for this course will involve using a computer. Students may use any computer software that they are familiar with for this purpose, for example, SAS, SPSS, GAUSS, Eviews … etc. However, we only discuss the econometrics’ model and theory but do not practice that software in our class. Data sets needed for some of the exercises will be accessed in TEJ database in LAN of department of business administration. 

	Evaluation
	□Assignment
	%
	□Case Discussion 
	%

	
	□Quiz
	%
	□Presentation
	%

	
	□Midterm Test
	%
	□Term Paper/Project
	%

	
	□Final Test
	%
	□Participation
	%

	Important Notes and Policies
	


CLASS SCHEDULE
	
	Date
	Content
	Text
	Reading
	Case

	1.
	
	Corporate Governance
Paper discussion
	
	
	

	2.
	
	Corporate Governance
Paper discussion
	
	
	

	3.
	
	Corporate Governance
Paper discussion
	
	
	

	4.
	
	Market Microstructure
Paper discussion
	
	
	

	5.
	
	Market Microstructure
Paper discussion
	
	
	

	6.
	
	Market Microstructure
Paper discussion
	
	
	

	7.
	
	Financial Technology
Paper discussion
	
	
	

	8.
	
	Financial Technology
Paper discussion
	
	
	

	9.
	
	Financial Technology
Paper discussion
	
	
	

	10.
	
	Big-Data Investment
Paper discussion
	
	
	

	11.
	
	Big-Data Investment
Paper discussion
	
	
	

	12.
	
	Big-Data Investment
Paper discussion
	
	
	

	13.
	
	Portfolio Investment
Paper discussion
	
	
	

	14.
	
	Portfolio Investment
Paper discussion
	
	
	

	15.
	
	Market Anomaly
Paper discussion
	
	
	

	16.
	
	Market Anomaly

Paper discussion
	
	
	

	17.
	
	Market Anomaly

Paper discussion
	
	
	

	18.
	
	Market Anomaly

Paper discussion
	
	
	


ASSURANCE OF LEARNING CHECK LIST

	Assessment Methods

	Mission
	To Create and share leading edge knowledge relevant to business that is of high impact and recognized by the international academic community.

	Evaluation
	Learning Goal

	
	Training in Teaching
	Specialized Knowledge
	Research Skills
	Global Vision
	Business Ethics

	Direct Methods
	Assignment
	
	
	
	
	

	
	Quiz/ Midterm Test/ Final Test
	
	
	
	
	

	
	Case Discussion/ Presentation
	
	
	
	
	

	
	Term Paper/Project
	
	
	
	
	

	Indirect Methods
	Student Evaluation Of Objectives
	
	
	
	
	

	
	General Satisfaction Survey
	
	
	
	
	


	Pedagogical Methods
	□Lecture

□Case Discussion
□e-Learning

□Project Adventure

□Role Playing

□Business Simulation game

□Theater Learning
	□Study Group

□Seminar on Field Research

□Internship

□Service Learning

□Independent Study

□Dialogue Teaching

□Others:          

	Student Abilities Enhancement
	B. B. A. Program
□ Information technology: Understanding the current IT.
□ Information technology: Applying the current IT in business.
□ Knowledge integration: Understanding the content of key 
theories/knowledge.

□ Knowledge integration: Applying key theories/knowledge in real practices.
□ Knowledge integration: Realizing the implications of theories/knowledge.
□ Quantitative skills: Understanding of the concept of the methods of 

quantitative analysis.

□ Quantitative skills: Knowledge of the basic methods of analysis.

□ Quantitative skills: Knowledge of the complex quantitative methods of 

analysis.

□ Global vision: Demonstrating international views.
□ Global vision: Understanding cultural differences.
□ Business Ethics: Understanding ethical issues.

□ Business Ethics: Illustrating fair course of action.
B. A. Program
□ Information technology: Understanding the current IT.
□ Information technology: Applying the current IT in economics.
□ Knowledge integration: Understanding the content of key 
theories/knowledge.

□ Knowledge integration: Applying key theories/knowledge in real practices.
□ Knowledge integration: Realizing the implications of theories/knowledge.
□ Quantitative skills: Understanding of the concept of the methods of 

quantitative analysis.

□ Quantitative skills: Knowledge of the basic methods of analysis.

□ Quantitative skills: Knowledge of the complex quantitative methods of 

analysis.

□ Global vision: Demonstrating international views.
□ Global vision: Understanding cultural differences.
□ Business Ethics: Understanding ethical issues.

□ Business Ethics: Illustrating fair course of action.
M. A. Program
□ Information technology: Understanding the current IT.
□ Information technology: Applying the current IT in economics.
□ Knowledge integration: Understanding the content of key
theories/knowledge.

□ Knowledge integration: Applying key theories/knowledge in real practices.
□ Knowledge integration: Realizing the implications of theories/knowledge.
□ Decision-making: Defining the scope of a problem.
□ Decision-making: Developing alternatives.
□ Decision-making: Selecting optimal solution.
□ Global vision: Demonstrating international views.
□ Global vision: Understanding cultural differences.
□ Business Ethics: Understanding ethical issues.

□ Business Ethics: Illustrating fair course of action.
M. S. Program
□ Information technology: Understanding the current IT.
□ Information technology: Applying the current IT in business.
□ Knowledge integration: Understanding the content of key 
theories/knowledge.

□ Knowledge integration: Applying key theories/knowledge in real practices.
□ Knowledge integration: Realizing the implications of theories/knowledge.
□ Decision-making: Defining the scope of a problem.
□ Decision-making: Developing alternatives.
□ Decision-making: Selecting optimal solution.
□ Global vision: Demonstrating international views.
□ Global vision: Understanding cultural differences.
□ Business Ethics: Understanding ethical issues.

□ Business Ethics: Illustrating fair course of action.
M. B. A. Program
□ Information technology: Understanding the current IT.
□ Information technology: Applying the current IT in business.
□ Knowledge integration: Understanding the content of key 
theories/knowledge.

□ Knowledge integration: Applying key theories/knowledge in real practices.
□ Knowledge integration: Realizing the implications of theories/knowledge.
□ Leadership: Knowing different leadership theories.

□ Leadership: Analyzing source of power.

□ Leadership: Proposing effective leadership style for different situations.

□ Global vision: Demonstrating international views.
□ Global vision: Understanding cultural differences.
□ Business Ethics: Understanding ethical issues.

□ Business Ethics: Illustrating fair course of action.
E. M. B. A. Program
□ Communication Sills: Demonstrating oral and written communication skills

 effectively. 

□ Communication Sills: Developing the logical ideas for the audience to

 understand clearly.

□ Communication Sills: Ability to facilitate communication and interactions 

within the team.

□ Knowledge integration: Understanding the content of key 
theories/knowledge.

□ Knowledge integration: Applying key theories/knowledge in real practices.
□ Knowledge integration: Realizing the implications of theories/knowledge.
□ Leadership: Knowing different leadership theories.

□ Leadership: Analyzing source of power.

□ Leadership: Proposing effective leadership style for different situations.

□ Global vision: Demonstrating international views.
□ Global vision: Understanding cultural differences.
□ Business Ethics: Understanding ethical issues.

□ Business Ethics: Illustrating fair course of action.
Ph.D. Program
□ Training in teaching: Teaching assistant or instructor.

□ Training in teaching: Teaching evaluation.
□ Specialized knowledge: Understanding the content of key
 theories/knowledge.
□ Specialized knowledge: Applying key theories/knowledge in real practices.
□ Specialized knowledge: Realizing the implications of theories/knowledge.
□ Research skills: Developing advanced research skills that relevant to

 business problem.

□ Research skills: Complete a doctoral dissertation which performs
 independent research.

□ Global vision: Demonstrating international views.
□ Global vision: Understanding cultural differences.
□ Business Ethics: Understanding ethical issues.

□ Business Ethics: Illustrating fair course of action.


Ph. D Program
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