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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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method and quantile regression, semi—parametric
analysis, panel data analysis and related programs to
estimate, test and investigate simple economic issues
by analyzing the data in real world
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e 3735 learning other basic technics for doing empirical
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4th edition, Wiley. 2015,
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