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This course aims to introduce the theory of advanced econometric methods

and briefly introduce their applications, It is intended for first—year doctoral
students in the Department of Economics, Part of the course content will be
modified based on the student's previous econometrics experience,
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capable of using modern econometric methods

2 | R Estimation

3 Testing

4 |50 o BT Deriving asymptotic theory
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Journal articles (selected from Econometrica, Journal of Appllied
Econometrics, Applied Econometrics, Journal of Human Resources, etc.)
Wooldridge, J. M. (2010) Econometric analysis of cross section and panel
data, 2nd edition, MIT press.
Cameron, A, C, and Trivedi, P, K. (2005). Microeconometrics: methods and
applications. Cambridge university press,
A. Colin Cameron and Pravin K. Trivedi MICROECONOMETRICS USING
STATA SECOND EDITION: 2022 Two volumes,Stata Press.
Greene, William, Econometric Analysis Global Edition 8th edition, Pearson,:
2019,
¥ 2 }I% *Greene, William, Econometric Analysis Global Edition 8th edition, Pearson,:
” 2019,
Hsiao, Cheng. Analysis of Panel Data, Cambridge University Press, 2nd edition,
Maddala, G, Limited Dependent and Qualitative Variables in Econometrics,
Cambridge University Press, 1983,
Hansen, B. (2022). Econometrics, Princeton University Press.
Tsay, Ruey S. Analysis of Financial Time Series, 2nd edition,
*Hamilton, J, Time Series.
A. Colin Cameron and Pravin K, Trivedim, SUPPLEMENT TO
MICROECONOMETRICS: METHODS AND APPLICATIONS Cambridge
University Press, New York, 2005,
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