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This course aims at providing the first—year Ph.D. student with a
comprehensive coverage of modern econometric methods,
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1 Overview of econometric methods /
102/09/22 . o -
Microeconometrics: Introduction
102/09/23~ . .
2 102/08/99 Introduction to Stata, Limdep, GAUSS, SAS and R.
102/09/30~
3 : . . . .
102/10/06 Maximum Likelihood Estimation
102/10/07~
4
102/10/13 GMM
S 102/10/14~ Quantil ]
109/10/90 uantile regression
6 102/10/21~ N -
109/10/97 onparametrics
; 102/10/28~ Semi -
109/11/08 emiparametrics
102/11/04~
8
L02/11/10 Treatment Effect
102/11/11~
9 :#
102/11/17 N
102/11/18~ ) ] .
10 Quantile regression with treatment effect / Panel
102/11/24 :
data analysis
102/11/25~
11 e .
102/12/01 Macroeconometrics: Introduction
102/12/02~
12 . . . .
102/12/08 Asymptotic distribution theory




102/12/09~ ] ) . .
13 102/19/15 Brownian motion and stochastical integral
102/12/16~ ) .
140 02/19/29 Asymptotic theory of unit root test
102/12/23~ .
15 102/19/29 Structural VAR and Global VAR analysis
102/12/30~
161 . 03/01/05 Structural change and threshold
103/01/06~
7 Unit root test with structural changes /
103/01/12 - )
Cointegration
103/01/13~
) 03 /01/19 WA
i s
ARER
FEXRAE | M. BPR L EEENLHE AL A (http://mailtkueudtw/tyhu/)
Cameron and Trivedi, Microeconometrics—Methods and Applications,
¥t A Cambridge, 2005,

Enders, Applied Econometric Time Series, 3rd. ed., 2010/ Hamilton, Time
Series Analysis, Princeton, 1994,
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*Greene, W.H. Econometric Analysis, Prentice Hall, sixth ed. 2008,

Hansen, B.E. Econometrics, 2009,

Hsiao, Cheng, Analysis of Panel Data, Cambridge University Press, 2nd edition,
Maddala, G, Limited Dependent and Qualitative Variables in Econometrics,
Cambridge University Press, 1983,

*Wooldridge, J.M. Econometric Analysis of Cross Section and Panel Data,
second edition, MIT Press. 2010,

Tsay, Ruey S. Analysis of Financial Time Series, 2nd edition,

*Hamilton, J., Time Series.
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