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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 /
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Microeconometrics: Introduction
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2 Introduction to Gretl, Stata, Limdep, GAUSS, SAS
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and R,
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105/10/02 Maximum Likelihood Estimation
105/10/03~
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105/10/09 GMM
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L05/10/16 | Quantile regression
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L05/10/93 | Nonparametrics
5| 105/10/24~ Sem o
105/10/30 emiparametrics
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105/11/05 | Treatment Effect
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9 Quantile regression with treatment effect / Panel
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data analysis
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13 L05/12/11 Brownian motion and stochastical integral
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14 105/19/18 Asymptotic theory of unit root test
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15 105/19/95 Structural VAR and Global VAR analysis
105/12/26~ . .
16 Structural change and threshold/Unit root test with
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structural changes/Cointegration
106/01/02~ ) . . . .
17| L 06/01/08 Analysis of financial time series (e.g,ARCH and
GARCH Models)
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Cambridge University Press, 1983,
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second edition, MIT Press. 2010,
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