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ADVANCE APPLIED ECONOMETRICS
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This course first reviews some fundamental approaches for empirical
research, and then proceeds to discuss more recent—advanced econometric
techniques for finance, In particular, we will consider many empirical
applications of those methods so that, during the course, students will be
able to find some interesting topics, to conduct the empirical analysis and to
write a decent academic paper for publication,




ARAAKFIHRE RS T AL AL

- P RARGER)

(=) Tz (Cognltlve MACAHR 1 Cl =R ~C2Hf-C3 &* ~C4 »47 -
Co #=#~C6 £l
(=) "#ta , (Psychomotor f#£P)4E# @ Pl #-i ~ P2 8 F & ~ P3 M= 4k i -
P4 B33 it ~PH pd it ~P6 £]iF
(=) THR ) (Affective BHAAES (AL 452 A2 F B A3 €4 M R
AD pit ~ A6 F B

CRERERE TARESs o~ THEARRNA 2R

( AR T PR A B T R TenAr ) s THR B TR e P RE s
ﬂﬁiﬁ?{%ﬁﬂﬁ* HEC-P~AR A -3 -

(=)% ﬁ%rﬁﬁ%&Jrl5»¢ﬁ$’Wﬁﬂﬁﬁéiwﬂ(w%imﬁrﬁﬁ%&J
¥R 5C3~Ch -~ Co7EpF > “T“"ifw'JCBF'P’? CHRERELPEREETR)

(2)H)& xx#{y%’fﬁJE?{%EI%M}%}%@N,, §4EE%SHJ CHBREPRFHEE
A T }i S RVEANGE TEAAANS | (blde: TEAAARS | F
A~ AD - BEFE? U E=2 R DR

5L

AP B 1

; Z (¢ > z (&~
:?;(%B’]r ( ) ?I?E"F (-ﬂ: ) B*%L_%]& ?i%ﬂ‘ﬁi"

ZATTMEFELRNYTESH | Students will be able to learn| (4 | ABCDEFGH
/35’ PE—FE2ERITALA A ZE| a variety of basic and

KA 3t 7 Bt %%” IR JE A, advanced economic techniques
and their empirical
applications in finance.

@7 =R, FAMTHFAF| In addition to the C4 ABCDEFGH
EEFIEA F!i %. KEBFF % 4EH| econometric techniques,
éﬁﬁ%ﬁﬁ R, #KFF4KAH A students will be able to be
HARZ A, familiar with many important
research topics in finance and
economics, Among which,
they can choose an
interesting topic to apply and
analyze,

FLEEEME af?-ﬁ@.%?ﬂﬁ—ﬁ-éﬁ Students will be able to find c6 | ABCDEFGH
R ERE, TARESMAIR LRFAE 2| a proper and interesting
T iE RO, lﬁb?@%lmﬁk ﬁ, research topic and conduct
JEJ\‘Z%ﬂLTIﬁo estimation and inference
using the approaches
discussed in the class,
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FT=x| p n % (Subject/Topics) i
1 | 09/13 | Introduction
2 | 09/20 | OLS, IV and GMM
3 | 09/27 | Panel Data Model (FE and RE)
4 | 10/04 | Dynamic Panel Data Model (GMM)
5| 10/11 | Unit Root Tests
6 | 10/18 | Panel Unit Root Tests (Conventional Approach)
7 | 10/25 | Panel Unit Root Tests (Structural Change)
8 | 11/01 | Panel Unit Root Tests (Cross—Sectional Dependence)
9 | 11/08 | Panel Unit Root Tests (Cross—Sectional Dependence)
10 | 11/15 | Midterm Report
11 | 11/22 | Panel Unit Root Tests (SC+CSD)
12 | 11/29 | Panel Unit Root Tests (SC+CSD)
13 | 12/06 | Mean Group and Pooled Mean Group Estimators (I)
14 | 12/13 | Mean Group and Pooled Mean Group Estimators (II)
15 | 12/20 | Threshold Panel Unit Root Tests
16 | 12/27 | Threshold Panel Data Model (I)
17 | 01/03 | Threshold Panel Data Model (II)
18 | 01/10 | Final Report
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