M 1058&RY 1 $YPesT 4 4

PRAL E A

BERATE |2y
Bk | e

FKE* | HO-CHUAN HUANG
ADVANCE APPLIED ECONOMETRICS

[ SN

MeE- #2131 A By |

s

'

&

) ‘ 5 380
TLBXDIA P

o (o) & oT O O

BB ARS R T S 2 0 RALRERT ST 4 2 B o

g CoB ) o w4

mmY AW R

CEREF OB R A A
BEBATB LGB T Ienp® it 4 o
REAAMMEFT 3283 % o
LN DR el ek &
BUE D s E 4 o
BAFETREL RS o

ESiA R

AAHE BT M — ARG MR R kA, BRI R AT A
b AR Bk R, R — iR A R £ A,
AR T B E B b AT RE B E AR, de TR E SN B TEE 2 A
—BEXHX,

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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f’f P #rAzse m % (Subject/Topics) # 2
105/09/12~
1\ 0s/00/18 Introduction
105/09/19~
2| us/00/95 | Introduction to OLS and Stata (1)
105/09/26~
31 105/10/02 Robust and clustered standard errors and Stata (2)
105/10/03~
4 105/10/00 Data Manipulation, Graph, ans Stata(3)
105/10/10~ . _
3| 105/10/18 Endogeneity, Instrumental Variables Approach and
Stata (4)
105/10/17~ ) .
61 105/10/23 Endogeneity, Instrumental Variables Approach and
Stata (5)
105/10/24~
7 Los/10/30 | Panel Data Methods and Stata (6)
105/10/31~
8| 10s/11,06 | Panel Data Methods and Stata (7)
105/11/07~
o 0511713 Difference—in-Differences Approach and Stata (8)
105/11/14~
10/ e 11 | Midterm Exam Week
105/11/21~ .
1 /1197 | Dynamic Panel Data Methods, GMM, and Stata (9)
105/11/28~ .
121 1 05/12/04 | Pynamic Panel Data Methods, GMM, and Stata (10)




105/12/05~ ]
13| 451911 | Threshold Regression and Stata (11)
105/12/12~ )
14| 1s/19/1g | Panel Threshold Regression and Stata (12)
105/12/19~
15| 451905 | Panel VAR and Stata (13)
105/12/26~| .
16| 60100 | Final Report (D
106/01/02~| .
7| Losson0s | Final Report (1)
106/01/09~| .
18 L06/01/15 Final Exam Week
o 138 10 81 F.
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Roberts, M. R. and Whited, T. M. (2012), "Endogeneity in Empirical Corporate
It ik~ Finance', Working Paper.
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