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[. W¥E AH Course Overview
1. 3= 7§ & Course Description
AZFdAer2 Ay A AdAdYUT. FooM= FAl Atr #AS Yst o2 AR 9ES
2PN 59 AP AR oledt Aa BA Asoz 2™,
sge 9RlTe Zolarrh 2at 7o) wEE 24 Age) Walgow ekl dojz AME ] 9ld
Utk 9o} A2 807t Yot £9e Qolgr el ol HolH ASFU AL ST
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2. A38t5AH8E Prerequisites
AR SA(EL olgt gAlR 2&e] 712 BA BBt M4 by A4 24 EE 712 54
Ojo]& stgoAl= vl £&. FA| a8F2 2o =go] gyt
3. 49 u4] Course Format
29 gH/EE A/ MG SHEAS JIEL
Lecture Discussion/Presentation Experiment /Pract icum Field Study Other
80% % 20% %
(5 @Ee A iAol Bo] WA FFsihinh)
7] 78 w2l AW (explanation of course format):
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4. A IEFE Course Objectives

At ofg] FoF(WAl, AA, kE, 1A 5§ Te)NA AREEE AR EAES H8 28d AP
A MHES AFE T oldd WHEES A A thE Fok(d: FAe, A 5)elA
o] #Ad = de AgHE YT
5. 853 712 Byaluation System
O A3 7F(Relative evaluation) 5 A% 7}(Absolute evaluation) O 7]EF(Others):
— 72 A (explanation of evaluation system):
1. 84 w7k= Ao kel A 3] oF 40%7F At} BAE AR HAE Foldth
2. NS gHoR AE oFor 2 23|19, F7F (404) + 71 (408) + =4 208294 72+ 104).
3. 274 4B WE ARAY 24 g
S22t A Il DA A= =g TZNE nipNE= 2T J|Et
Midterm Exam Final Exam Quizzes Presentation Projects Assignments |Participation Other
40% 40% % % % 20% % %
A= 232 ARE F=F3IY] Pythonoll A #4353t A .

II. wA) 2@ 2353 Course Materials and Additional Readings

1. ¥xA Required Materials

ol mEL AyIMoz Al d2E

DO\'

b e Qolg(REYE JoiY).

2. E 37 Supplementary Materials

RElEl wAl Qi ohgel RAISo] AnE Byl Rty
1. Principles of econometrics, Hill, Griffiths and Lim.
2. Introduction to econometrics, Stock and Watson.

Mo A -9 gl3.
3. #1153 Optional Additional Readings

. 4%+ 4 Course Policies

IV. 2218 73+ A8 Course Schedule (HA 15F4F 7+9])
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, A (Topics & Class Materials, Assignments)

_ 2o (2Y¥) Introduction, motivations for econometric models
1=t
g2 2 (rY) Linear regression models, examples && 3|7 2&
g2 (Y) Linear regression models; inferences
=
=Xt
22 (Yy) cont inued.
B 22 (Yy) Estimation, hypothesis tests (SH =& Z&) =&, 23
KESN;
2o (2Y¥) cont inued.
B 22 (Y) Model ling issues 2& 2 0|4, B &8 2H S
43Xt
g2 (Y) examples and inferences
B 22 (Yy) Multiple regression models CiE 32
5&Xt
g2 (Y) variable selections(Lasso methods).
_ g g (22) Nonlinear Models HI&E D&
65Xt
g2 (Y) Heteroskedasticity(Unequal Variance) Ol24&HS
B 22 (Yy) cont inued.
73Xt
2o (2Y¥) SUHAE B (HEE ADlE =5 3X)
2 9 (RY) Serial correlations XAbJ|At2t
=
=t
g9 (RY) cont inued.
B g2 (Y) Endogeneity(LH484), Instrumental Variables(1V) E32P%
9Fxt
22 (Yy) cont inued
B g2 (Y) Introduction to time series models AIHE 28 4|
10= &t
2o (2Y¥) cont inued
_ g9 (RY) inference for time series econometrics
11=xt
g2 2 (eY) stationarity, non-stationarity &84, SCH&H
B g2 (Y) VAR(Vector AutoRegression) #EIXDIIGH 28
12Xt
22 (YY) VAR-based analysis(impulse response analysis)
B 32 (2Y) H=A volatility
13Xt
22 (2Y) HEsd 2 012
B g2 (Y) Panel Model THE 2
14== %}
g2 2 (rY) Some inferences and policy analysis IHd =& 0|8, 3% 24
g9 (RY) Ol&HE e 25 A
15Xt
29 (2Y) 2 FF/ JIY ME(16F Xt LX =5 3X)
221
(ZRA) |2 2 (Y, Fb) 6/3 YASELZ Q5 2SS 6/24(3) 1AM & oIZLLICH
Makeup Classes

V. Z3AFs}E Special Accommodations
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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 . p . . P
. . examination with voice support, longer
reading materials .. X N
. . . . . .. 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, . . X X ..
. . - 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.
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