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Econometrics 3t 2 & #% 2

EHIFREE (7640 Course Number (7640

BREEn | R Instructor  |LIJIAN FA

ha 4 FrERES Course Name |Econometrics

BHFREANL (M SRIRELEREI_—A Department

BER | e Required/Elective|Required
B8 |3 Credits 3

REGE S S E g Ll a3 i Reviews regression and time series
fHEF A TERE » BT M analysis, covered in the course of
& MR FIE R Quantitative Methods, and introduces the

= R 78 AR EREEY T recent developments in Econometrics and

REHR R » RERSE ST raE T & CEERITED Time Series Analysis with emphasis on
R HIEZ R - HIFFEE their applications to financial researches.
ZEHRENRE R HEDT
BB — BB EHSE -
Gujarati, D. N., Basic
Econoetrics, 2nd Edition,

b McGraw-Hill.(required) Teaching
Hill, R. C., W. E. Griffiths, and G. Materials
G. Judge, 2nd edition, John,
Wiley & sons, Inc. (reference)
RETR S BHAMERE = 30% T HE A& Total=
® +30%* B Z R +40%  HiFR % Grading 30%*assignment+30%*medterm+40%*final

AR

HEMEE |
1. MERGET EREEN R 1. Introduce theory and practice of modern

B FREAFER o Syllabus Econometrics.

2. HERFASMEMHFEERTE K
SR EEARIGES -

2. Teach students to use software of
Econometrics.
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