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The goal of this course is to introduce and demonstrate how an economist
derives an empirical model from a theoretical model, and then estimates the
empirical models by using softwares on economic data, It will demonstrate
how the basic applied econometric methods, including multiple regression,
MLE, quantile regression and semi-parametric method, are applied to the
analysis of real economic data. It will also demonstrate how to test the
hypothesis coming from the economic theory, Furthermore, it will introduce
the ARCH models focusing on specific forms of financial data and panel data
models,
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1|45 5 e 2B A2 A iR A B % | deriving an empirical model from a simple economic
A theory

2 | BELEREE 0L £ B2 B 57 i KAEAL K| using multiple regression, maximum likelihood

oy @EIEET, M2 BT | method and quantile regression, semi-parametric
W R TR analysis, panel data analysis and related programs to
estimate, test and investigate simple economic issues
by analyzing the data in real world

3 | PAEconlit¥2Google Scholar # #%J&| capable of using Econlit and Google Scholar to find
A EREZ 252 s references of applied econometrics

4 RBENREEHEFRZELCHAME | learning other basic technics for doing empirical
H (B4 GretlSTATA, SAS ¥.R=Z | research (such as the skills of using Gretl, STATA,
BAERET) SAS and R)
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(1)Economic Data and Economic Models (Stewart, Ch

109097201 9 ¥ (0) A48 o IR 38 5 A 78 B A8 b o = KA B LR AR AR

MR BB EHT R A AR (3) Multiple Regression (I)
109/09/21~

2 (1) STATA, GRETL, R, SAS¥lEviews% # 82 = /(2
109/09/27 ’ .
Multiple Regression (II)

109/09/28~

3| 10910004 | Multiple Regression (III)

109/10/05~
4 Multiple Regression (IV)--Applications to Electricity

I} Demand and Quadratic Cost Function (Stewart, Ch,
8)




109/10/12~
51 109/10/18 Loglinear Models (Stewart, Ch, 6) and Applications
to Production Functions (Ch, 7)
109/10/19~
6| L0a/10/95 | Application to Economic Growth (Stewart, Ch. 9) /
Dummy Variables and Restricted Coefficients
(Stewart, Ch. 10) / Applications to Cost Functions
(Stewart, Ch, 11)
109/10/26~ i ) . .. )
7 109/11/01 Quantile Regression with Application to Smoking
Effect on Bith Weight
8|1 Semi- tric Analysis with Applicati
109/11/08 emi-parametric Analysis wi pplications
109/11/09~ . ..
9 109/11/15 Panel Data Model with Applications
109/11/16~ 1
1 100/11/22 ARt
109/11/23~ . N . .
11 109/11/29 Maximum Likelihood Estimation
109/11/30~ ) ) .. . .
12 Probit Model with Application to Decision of Labor
109/12/06
Supply
109/12/07~
13 108/19/13 Heckit Model wi’th Application to Analysis of
Working Women's Salary; Two—-part Model with
Application to Physician Vistits / Tobit Model with
Application to Consumption of Durable Goods
109/12/14~ . . . .
14 109/12/20 Machine Learning and Nonparametric Analysis
109/12/21~
15 109/19/97 Analysis of Financial Data Using the Probit with
Selection and VAR
109/12/28~ ) )
16 110/01/03 The Use of ARCH/GARCH Models in Applied
Financial Econometrics and the Analysis of High
Frequency Financial Data (Tsay, Ch.4 and Ch, 6)
110/01/04~
17 The Use of Big Data Models in Applied Financial
110/01/10 .
Econometrics
110/01/11~ srop
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