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MACROECONOMIC DATA ANALYSIS
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This course will introduce macroeconomic issues, data and the appropriate
empirical models to analyze them. There are four focuses of this class: (1)
empirical analysis of long—run economic growth; (2) empirical investigation
of short-run economic fluctuations; (3) time series models for
macroeconomic data; (4) the assessment of the effect of macroeconomic
policies,
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1 1. To let students learn about the macroeconomic
issues, data, and empirical models,
2 2. To let student to perform empitical analysiso of
macroeconomic data
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112/02/13~ ) ..
1 Introduction of macroeconomic issues and data
112/02/19
112/02/20~ ) .
2 Technological progress and growth accounting
112/02/26
112/02/27~ .. . ..
3 Empirical implication of Solow—-Swan Model
112/03/05
(Convergence)
112/03/06~
4 112/03/12 The Solow—-Swan model with human capital




112/03/13~ ) .
5 Homework presentation (I) — growth accounting
112/03/19
112/03/20~ )
6l 1190326 | Some facts about business cycles (I)
112/03/27~ )
| Liasoa0z | Some facts about business cycles (II)
112/04/03~ . ]
81 112/04/00 | Measuring and decomposing the output gap
112/04/10~| _. . . o
9 112/04/16 Financial development and economic activities
112/04/17~ ) .
101 1o 023 Homework presentation (II) HP filter
112/04/24~ . )
11 119/04/30 Co-integration tests
112/05/01~
12 112/05/07 VAR and VECM models
112/05/08~ ) . . .
13 Homework presentation (III) — time series analysis
112/05/14
112/05/15~ . ) . ] )
141 19/05/9; | Policy evaluation (I) — difference in difference model
112/05/22~ . ) ]
15 Policy evaluation (II) — synthetic control method
112/05/28
112/05/29~ . ) . .
16 Policy evaluation (III) - propensity score matching
112/06/04
method
. 112/06/05~ T tati
119/08/11 erm paper presentation
8 112/06/12~ T tati
119/06/18 erm paper presentation
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