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Course Objectives

Introduction to important econometric techniques that are used in empirical finance.
Emphasis on the model formulation, estimation methods, and result interpretations.
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Cultivate talents and skills in the realm of professional finance.
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Trains the talents needed for our nation’ s economic and business enviroment.
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Cultivate financial research skills and talents.
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Understanding the financial analysis.
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Capabilities for business financial management.
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Engllsh reading ability of communication and coordination.
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Independent research skills to research financial issues.
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Investment and financial management.




SRR EY 2 R

¥ Ability of computer programs, algorithms and application. O
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1. Linear Regression
2.Linear Panel Data Models
3. Nonparametric Methods

4. Causality

5. Instrumental Variables
6. Natural Experiments

7. Regression Discontinuity Design
8. Matching Methods

9. Discrete Choice Models
10. Duration Models

11. Topics
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Resources Required (e.g. qualifications and expertise, instrument and equipment, etc.)
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Course Requirements and Suggested Teaching Methods
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