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Course Objectives

The objective of this course is the practical illustration and the discussion on the
combination of the theoretical model with applied microeconometric techniques. Topics
to be covered in the course include software operation, data management, programming,
econometric model estimation, such as ordinary least squared, two-stage least squared,
maximum likelihood estimation, binary responses model, panel data model, ...etc.
Students are expected to use real-world data and run programs to complete assignments

in class.
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1 |Foster potential talents with professional knowledge and empirical skills in

economics.
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A [Mathematical analysis skills: Mastering in advanced application o
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of mathematical theories and game theory in analyzing economic
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Empirical analysis skills: Mastering in advanced application of
statistics and econometrics in data collection and examination
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C [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
policy and decision challenges in business and government
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F |Communication skills: Having a clear mind and profound ability
in presenting advanced professional academic research
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1 ~ The Introduction to Stata.
(1) Stata Basics
(2) Dealing with Variables
(3) Data Management
(4) Programming
2 ~Empirical Analysis
(1) Ordinary Least Squares Estimation and Hypothesis Tests
(2) Instrumental Variables Estimation and Hypothesis Tests
(3) Maximum Likelihood Estimation
(4) Binary Response Model
(5) Tobit Model
(5) Other Limited Dependent Variable Models
(5) Panel Data Models
3 ~ Other Econometrics Software: R, Limdep, Ox---etc.
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Resources Required (e.g. qualifications and expertise, instrument and equipment, etc.)

Course Requirements and Suggested Teaching Methods
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