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This course first reviews some fundamental approaches for empirical
research, and then proceeds to discuss more recent—advanced econometric
techniques for finance, In particular, we will consider many empirical
applications of those methods so that, during the course, students will be
able to find some interesting topics, to conduct the empirical analysis and t
write a decent academic paper for publication,
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Students will be able to learn
a variety of basic and
advanced economic techniques
and their empirical
applications in finance,
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In addition to the
econometric techniques,
students will be able to be
familiar with many important
research topics in finance and
economics, Among which,
they can choose an
interesting topic to apply and
analyze,
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Students will be able to find
a proper and interesting
research topic and conduct
estimation and inference
using the approaches
discussed in the class,
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& [P AL m % (Subject/Topics) # 2
103/09/15~ )
1 103/00/21 Introduction
103/09/22~ )
2 103/00/98 Endogeneity Problems
103/09/29~ _
3 103/10/05 Instrumental Variables Approach
103/10/06~ _
4 103/10/12 Instrumental Variables Approach
103/10/13~ ) .
51 L03/10/19 Generalized Method of Moments (GMM) Estimators
103/10/20~ ) .
6 103/10/96 Generalized Method of Moments (GMM) Estimators
103/10/27~
7 108/11/02 Panel Data Methods
103/11/03~
8 103/11/09 Panel Data Methods
103/11/10~ )
9 a1/ | Dynamic Panel Data Methods
103/11/17~| .
10f o 11/e3 | Midterm Report
103/11/24~| . ] _
L s/11/30 Difference—in—Differences Approach
103/12/01~| __. ] _
120 a/12/07 Difference—in—Differences Approach




103/12/08~ . .
13 103/12/14 Propensity Score Matching Apporaches
103/12/15~ . .
14 103/12/91 Propensity Score Matching Apporaches
103/12/22~ . . o .
15 103/12/98 Regression Discontinuity Design
103/12/29~ . . .. .
16 L04/01/04 Regression Discontinuity Design
104/01/05~| .
17 040111 Final Report
104/01/12~| .
18 L04/01/18 Final Report
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rERH | T, #%EK. LT (Stata)
Roberts, M. R. and Whited, T. M. (2012), "Endogeneity in Empirical Corporate
ok Finance’, Working Paper.
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