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HAz4w it Course Description

Econometric Analysis is the first-year graduate course in econometrics. The

course aims at equipping the students with the knowledge for advanced empirical
analysis, especially in the fields of finance and economics. Thus, the focus is
placed upon methodology rather than proving statistical theorems. I adopt the book
written by William H. Greene for its broad coverage and clear exposition.

While students may have only limited exposure to econometrics, 1 shall allocate
parts of the course on regression mode specification and testing as is covered in
Stock and Watson (2007). They are extremely useful in real empirical analysis
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1 Introduction of econometrics and R (chap 1)

2 Large-sample theory (Appendix D and Lecture notes)

3 Linear regression model and least squares (Chaps. 2,3

4 Statistical properties of the least squares estimator (chap 4)

5 Inference and prediction (chap 5)

6 Functional form and structural change (chap 6)

7 Specification analysis and model selection ( Stock and Watson,
chaps 7,9)

3 Specification analysis and model selection ( Stock and Watson,
chaps 7,9

9 #p ¢ ¥ 223 Midterm Exam

10 Generalized regression model (chap 8)

11 Instrumental variables estimation (chap 12)

12 panel data (chap 5)




13 panel data (chap 5)

14 Model for discrete choice (Chap 23)

15 Series correlation; model with lagged variables (chaps 19, 20)
16 Time series models (chap. 21)
17 Maximum likelihood estimation (chap. 16)

18 # % ¥ 2% Final Exam
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Textbook & Other References (Title, Author, Publisher, Agents, Remarks, etc.)
William H. Greene, Econometric Analysis, 6th ed., 2008 New Jersey: Prentice Hall

James H. Stock and Mark Watson, Introduction to Econometrics, Boston:
Addison-Wesley, 2007
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