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Course Objectives

Econometric Analysis (II) is a required course in the Ph.D. program. Ph.D. students
must acquire some basic trainings in econometrics to conduct empirical analysis and
forecasting based on economic theory. This course is also a distinguishing

characteristic in the Ph.D. program.
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1 |Foster potential talents with professional knowledge and empirical skills in

economics.
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Basic Learning Outcomes
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Mathematical analysis skills: Mastering in advanced application
of mathematical theories and game theory in analyzing economic
1ssues

7 #E. q_/ﬁ»/\%fr DB R IF R BRI L TARBRET
WA FE '~~‘f?il:’5”€i_£f/\%‘r °

Empirical analysis skills: Mastering in advanced application of
statistics and econometrics in data collection and examination
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Microeconomic perspective: Thorough understanding of advanced
microeconomic theories and relevant application
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D [Macroeconomic perspective: Thorough understanding of advanced
macroeconomic theories and relevant application
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E |Employment opportunities: capabilities of working on important O
policy and decision challenges in business and government

F Communication skllls HaVing a clear mind and profound ablllty
in presenting advanced professional academic research
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Course Outline

1. Nonlinear Regression Models
2. Nonspherical Disturbances: Generalized Linear Regression Model
3. Heteroscedasticity
4. Autocorrelation
5. Generalized Method of Moments Estimation
6. Panel Data
7. Computation-Intensive Methods
Monte Carlo Methods and Bootstrapping
8.Quantile Regression
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Resources Required (e.g. qua11f1cat1ons and expertise, instrument and equipment, etc.)

This course will be taught by the instructor in our department. We will use a
notebook, a projector and a statistic software to teach this course.

Course Requirements and Suggested Teaching Methods
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