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1、 课程概述
计量经济学是以一定的经济理论和统计资料为基础，运用数学、统计学方法与电脑技术，以建立经济计量模型为主要手段，定量分析研究具有随机性特性的经济变量关系。主要内容包括理论计量经济学和应用经济计量学。理论经济计量学主要研究如何运用、改造和发展数理统计的方法，使之成为随机经济关系测定的特殊方法。应用计量经济学是在一定的经济理论的指导下，以反映事实的统计数据为依据，用经济计量方法研究经济数学模型的实用化或探索实证经济规律。
2、 教学目的

The Objective of this course is to introduce the student to the foundations for the study of modern econometrics. We will choose to concentrate our discussion on the base theory and method of modern econometrics.
3、 教学方法

    The theory of econometrics and method will be covered by lecture sessions that will comprise about 70% of the class hours. These lectures will be based on the material contained in the text book which has a theoretical orientation. The practice of corporate finance will be analyzed by problems discussions that will comprise about 30% of the class hours.

Experience has shown that an efficient way to study the course material, particularly the quantitative part, is by solving problems related to the theory and its application. Some of these will be discussed in class. The students should do all the assigned problems.
4、 课程参考资料

· Chris Brooks “Introductory econometrics for Finance (New Edition), CAMBRIDGE university Press, 2006 

· English-Chinese Vocabulary for Econometrics (Both Electronic and Hard copy, Prepared before class).

Referrence Books：

1） Chris Brooks,  Introductory econometrics for Finance邹宏元主译，金融计量经济学，四川成都：西南财经大学出版社，2006年。（金融学前沿系秀教材译丛）

2） 计量经济学基础，作者：扎古拉蒂（林少宫）译（第四版），出版社：上海财经大学出版社，1999年。

3） 计量经济学方法，[美]约翰斯顿，[美] 迪纳尔多著，唐齐鸣等译，出版社：SS号：10880205，2002年。

4） 计量经济学方法软件包使用指南，作者：于清文，陈跃进，出版社：上海交通大学出版社，1985年。
5、 考核方法

Performance in Classes




10 %

Assignments
  






20 %

Final Examination 





70 %

6、 教学日程安排（32学时，8次课）
Session 1
Introduction 

Speaking:
Course slides

Section1.1—1.7– Chapter 1

Self-test:
T/F quiz and multiple choice– Chapter 1

Session 2
           Econometric Packages for modelling financial data

Speaking:
Course slides

Section2.1—2.3– Chapter 2

Self-test:
T/F quiz and multiple choice– Chapter 2

Assignment: pp40 reading Appendix: economic software package suppliers

Session 3
Econometric Packages for model financial data

Speaking:
Course slides

Section2.4—2.6– Chapter 2

Self-test:
T/F quiz and multiple choice– Chapter2

Session 4
A brief overview of the classical linear regression model 

Speaking:
Course slides

Section3.1—3.4– Chapter 3

Self-test:
T/F quiz and multiple choice– Chapter 3

Assignment:  pp129  Exercises 1--3

Session 5
A brief overview of the classical linear regression model

Speaking:
Course slides

Section3.5—3.7– Chapter 3

Conclude Chapter 3

Assignment:  pp130  Exercises 3--6

Session 6
A brief overview of the classical linear regression model

Speaking:
Course slides

Section3.8—3.12– Chapter 3

Self-test:
T/F quiz and multiple choice– Chapter 3

Assignment:  pp130  Exercises 7--9

Sessions 7          A brief overview of the classical linear regression model

Speaking:
Course slides

Section3.13—3.16– Chapter 3

Self-test:
T/F quiz and multiple choice– Chapter 3

Assignment:   pp130  Exercises 9-10

Sessions 8          A brief overview of the classical linear regression model

Speaking:
Course slides

Section3.17—3.18, 3A.1--4– Chapter 3

Self-test:
T/F quiz and multiple choice– Chapter 3

Conclude Chapter 3

Assignment:   pp130  Exercises 11-12

Session 9         
Further issues with the classical linear regression model 

Speaking:
Course slides

Section4.1—4.4– Chapter 4

Self-test:
T/F quiz and multiple choice– Chapter 4

Assignment:   pp225  Exercises 1-2

Session 10       
Further issues with the classical linear regression model

Speaking:
Course slides

Section4.5—4.7– Chapter 4

Self-test:
T/F quiz and multiple choice– Chapter 4

Assignment:   pp226  Exercises 3-4

Session 11       
Further issues with the classical linear regression model

Speaking:
Course slides

Section4.8—4.11– Chapter 4

Self-test:
T/F quiz and multiple choice– Chapter 4

Assignment:   pp226  Exercises 5-6

Session 12
Further issues with the classical linear regression model

Speaking:
Course slides

Section4.12—4.15– Chapter 4

Self-test:
T/F quiz and multiple choice– Chapter 4

                  Assignment:   pp226  Exercises 7-8

Session 13
Further issues with the classical linear regression model

Speaking:
Course slides

Section4.16—4A1-2– Chapter 4

Conclude Chapter 4

Assignment:   pp226  Exercises 9-10

Session 14
Univariate time series modeling and forecasting 

Speaking:
Course slides

Section5.1—5.4– Chapter 5

Self-test:
T/F quiz and multiple choice– Chapter 5

Assignment:   pp297  Exercises 1-2

Session 15
Univariate time series modeling and forecasting

Speaking:
Course slides

Section 5.5—5.7– Chapter 5

Self-test:
T/F quiz and multiple choice– Chapter 5

Assignment:   pp297  Exercises 3-4

Session 16          Univariate time series modeling and forecasting

Speaking:
Course slides

Section 5.8—5.10– Chapter 5

Self-test:  
T/F quiz and multiple choice– Chapter 5

Assignment:   pp297  Exercises 5-6

Session 17
Univariate time series modeling and forecasting

Speaking:
Course slides

Section5.11—5.15– Chapter 5

Conclude Chapter 5

Assignment:   pp297  Exercises 7-9

Session 18
Multivariate models 

Speaking:
Course slides

Section6.1—6.4– Chapter 6

Self-test:
T/F quiz and multiple choice– Chapter 6

Assignment:   pp364  Exercises 1

Session 19          Multivariate models

Speaking:
Course slides

Section6.5—6.9– Chapter 6

Self-test:  
T/F quiz and multiple choice– Chapter 6

Session 20
Multivariate models

Speaking:
Course slides

Section6.5—6.9– Chapter 6

Self-test:  
T/F quiz and multiple choice– Chapter 6

Assignment:   pp364  Exercises 2

Session 21
Multivariate models

Speaking:
Course slides

Section6.10—6.12– Chapter 6

Self-test:
T/F quiz and multiple choice– Chapter 6

Session 22          Multivariate models

Speaking:
Course slides

Section6.13—6.15– Chapter 6

Self-test:
T/F quiz and multiple choice– Chapter 6

Assignment:   pp364  Exercises 3 

Session 23
Multivariate models

Speaking:
Course slides

Section6.16—6.18– Chapter 6

Self-test:
T/F quiz and multiple choice– Chapter 6

Assignment:   pp364  Exercises 4

Session 24          Multivariate models

Conclude Chapter 6

Review

Session 25
Final examination (in English)

(To be determined)
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