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Course Outline:

- BRI A
1. Probit and Logit model
2. EYR[#E%r (truncated data)
3. ErE[TU% (censored data)
= AR (panel data) R AT
L s
2. BBy BRI
=~ T ]’Fhf 1% (maximum likelihood estimation)
1. sS4 il ik (Stochastic frontier approach, SFA): production function, cost
function, and profit function.
2. SFAunder panel data settings
3. Time varying technical efficiency
4.  Fixed effects and random effects models
5. Dynamic panel data model: Derivation
P~ *j?:EHJf fEe)] 53 #7 (stationary time series analysis)
o g
FIZ5 3R (autoregressive processes)
PR ISR (moving average processes)
FIZ5sss==F2 gt I55iAd. (ARMA processes)
Sl JE‘EF:EHJ: tE]l57 47 (non-stationary time series analysis)
L I
2. ARIMA(p, d, q) FEkssed
3. ARIMA B
4. HIAw L (a unit root test)
o~ - [ EDEE R (generalized method of moments, GMM)
1. Basic model
2. Arrellano and Bond (1991)
3. Ahnetal. (2000)

Moo bR



4. Software: DPD in Ox, Stata 8.0, Eviews 6.0, Tsp 5.0.
YO A RJRES ST AT (nonparametric regression model)

1. E¢ﬁ$
2. Fﬁﬂf}}%@’rﬂ%ﬁ}ﬁiﬁj (partially linear regression model)
RV

il > — A [RERHELE] (generalized regression model)
o AR ERAELE] (systems of regression equations)
& HEJH AFGEERASE] (simultaneous equation models)

Grading:
1. =§ (30%)
2 “ﬁ“} (20%)
ST, (term paper) (50%)
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