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Introduction

This course provides an introduction to econometric methods including classical linear regression model as well as

variations where ideal conditions are not met and classical linear regression is not �

appropriate. For each topic, the class starts with examples, basic theories and methods, and then moves to empirical

applications. �

So our goal of this class is that students not only understand sufficient econometric theory �

to move to the next level for more advanced topics, but also are able to analyze real economic data through

hands-on experience. We will use Datastream or other vendors as a source for financial data, and EViews �

software to build econometric models.

Outline

Part I Reviews of statistical inference�

Part II The Simple Linear Regression Model�

Part III The Multiple Regression Model

Prerequisite

Calculus and Statistics
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