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2. a4 Supplementary Materials
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1. Principles of econometrics, Hill, Griffiths and Lim.

2. Introduction to econometrics, Stock and Watson.
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& 2 x5, FA(Topics & Class Materials, Assignments)

g2 2 (Y¥) Introduction, motivations for econometric models
1=x
g2 (¥) Linear regression models, examples &d& 3|7 2
g2 (Yy) Linear regression models; inferences
2F Xt
249 (RY) continued.
g2 (¥) Estimation, hypothesis tests (SH =& Z&) =&, 23
3= Xt
22 (Y¥) cont inued.
22 (Y¥) Model ling issues 2& 2t& 0l#
AR}
g2 (¥) examples and inferences
2 o (YY) Multiple regression models CIE A2
5&Xt
249 (RY) variable selections: Lasso methods.
g9 (YY) Nonlinear Models HI&E 2H
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g2 (y) Heteroskedasticity(Unequal Variance) Ol24&HS
22 (RY) continued.
73Xt
g2 2 (Y¥) S2UHAIE H(HES ADIE =5 Z2F)
g2 o (YY) Serial correlations XbJ|at2t
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g9 (YY) cont inued.
22 (Y) Endogeneity(LHAA), Instrumental Variables(1V) &3R4
9= Xt
249 (¥) cont inued
g o (RY) Introduction to time series models AIHIE 2F 244
10=Xt
2 2 (RY) cont inued
2 2 (RY) inference for time series econometrics
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g2 (y) stationarity, non-stationarity o84, 2084
g2 2 (YY) VAR(Vector AutoRegression) HEIXIISH 2
123Xt
g2 (¥) VAR and dynamic analysis SEHE4
) 42 (2Y) HEA volatility
13=x
29 (RY) HEd 20 012
22 (YY) Panel Model ¥ 28
143Xt
2 2 (RY) continued, policy analysis &% 24
22 (RY) OlAHY MEH D& AJY
153Xt
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221
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* According to the University regulation section #57—3, students with disabilities can request for special accommodations
related to attendance, lectures, assignments, or tests by contacting the course professor at the beginning of semester. Based
on the nature of the students’ request, students can receive support for such accommodations from the course professor

or from the Support Center for Students with Disabilities (SCSD). Please refer to the below examples of the types of
support available in the lectures, assignments, and evaluations.

Lecture Assignments Evaluation
. . . . - Visual impairment : braille examination paper,
- Visual impairment : braille, enlarged X p . . LR
. . examination with voice support, longer
reading materials .. . -
. . R . . .. examination hours, note—taking assistant
- Hearing impairment : note—taking Extra days for submission, .. . X . ..
. . . - Hearing impairment : written examination
assistant alternative assignments .
. .. . instead of oral
- Physical impairment : access to classroom, . . . . L
. . - Physical impairment : longer examination
note—taking assistant . .
hours, note—taking assistant

— Actual support may vary depending on the course.
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# The contents of this syllabus are not final—they may be updated.



