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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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110/09/22~
1 110/09/98 Overview of Econometric Methods / Math Review
110/09/29~ . .
2 110/10/05 Multiple Regression
110/10/06~
3 110/10/12 Multiple Regression / Performing Regression
Analysis using Gretl, Stata, Limdep, GAUSS, SAS,
Eviews and R
110/10/13~ ) ) . .
4 110/10/19 Dealing with Endogeneity: Instrumental Variable
Approach and Two-stage Least Squares
110/10/20~
5 110/10/26 Microeconometrics: Introduction / Maximum
Likelihood Estimation
110/10/27~ : .
6| 1110 | Quantile Regression / GMM
110/11/03~ ) . .
7 Nonparametrics / Semiparametrics

110/11/09




8 EE /H /igw Treatment Effect / Difference—in—difference method
/ Regression Discontinuity Designs
110/11/17~
11011723 w5
110/11/24~ . . .
10 10/11/30 Quantile Regression with Treatment Effect / Panel
Data Analysis
|| 1or2s0i~ M trics: Introducti
110/12/07 acroeconometrics: Introduction
110/12/08~ ) . e
12 110/19/14 Asymptotic Distribution Theory
110/12/15~ ) . .
13 110/12/91 Brownian Motion and Stochastical Integral
110/12/22~ ) .
14 110/12/98 Asymptotic Theory of Unit Root Test
110/12/29~
15 Structural VAR and Global VAR Analysis
111/01/04
111/01/05~ )
16 L0 Structural Change and Threshold/Unit Root Test
with Structural Changes / Cointegration
111/01/12~
17 11/01/18 Analysis of Financial Ttime Series (e.g,ARCH and
GARCH Models) / BAK#
111/01/19~
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. Cameron and Trivedi, Microeconometrics—Methods and Applications,
FA % H | Cambridge, 2005,
#xtt Enders, Applied Econometric Time Series, 4th, ed. 2015
Wooldridge, J.M. Econometric Analysis of Cross Section and Panel Data.
second edition, MIT Press. 2010,
Hamilton, Time Series Analysis, Princeton, 1994,
Tsay, Ruey S. An Introduction to Analysis of Financial Data with R, 2nd
edition, Wiley, 2012,
P **Greene, W.H, Econometric Analysis, Prentice Hall, 7th ed, 2012,
k] F

Hansen, B.E. Econometrics, 2014.

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

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

Baltagi, B.H., Econometric Analysis of Panel Data, 4th editiion, Wiley, 2008,
FPI I, TRACE, STATA Re#3R/ES14sHa im, 4325, 2012,

Box, G.E.P, GM. Jenkins, and G.C, Reinsel, Time Series Analysis——Forecasting
and Control, 4th edition, Wlley, 2008,

*Stock, J.H., and M.W, Watson, Introduction to Econometrics, 4 ed, Pearson,
2020,

Bennett, Mark J. and Dirk L. Hugen, Financial Analytics with R, Cambridge
University Press, 2016,
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