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HAz4w it Course Description

This is a graduate level course to empirical research on microeconometrics.

We will explore the methods of data processing as well as several econometric models,
mainly focus on cross sectional data and panel data.

Topics include software operation, data management,

and empirical estimation for microeconomic data.

For each topic, we have quick in-class exercises for your practice.
Students will be trained to be familiar with the usage of econometric softwares,
and to have the ability to do empirical research independently.
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i#F =t Week R % Subject/Topics % :XRemarks
1 Introduction
2 Stata Basics
3 Stata Basics (Continued)
4 Advanced Stata
5 Advanced Stata (Continued)
6 Holiday
7 Data Management
8 Data Management (Continued)
9 Ordinary Least Squares
10 Ordinary Least Squares (Continued)
11 Instrumental Variables
12 Instrumental Variables (Continued)




13 Hypothesis Tests

14 Stata Programming

15 Maximum Likelihood Estimation

16 Maximum Likelihood Estimation (Continued)
17 Binary Response Model

18 Final Exam
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Textbook & Other References (Title, Author, Publisher, Agents, Remarks, etc.)
Stata User’ s Guide.
Stata Reference.
Wooldridge, Jeffrey M., Econometric Analysis of Cross Section and Panel Data, The MIT Press, 2002.
Greene, William H., Econometric Analysis, 7th ed., Upper Saddle River, NJ: Prentice-Hall, 2003
Cameron, A. Colin, and Pravin K. Trivedi, Microeconometrics: Methods and Applications, Cambridge
University Press, 2005
Hsiao, Cheng, Analysis of Panel Data, Cambridge University Press, 1986
Baltagi, Badi H., Econometric Analysis of Panel Data, John Wiley & Sons Ltd., 1995
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Teaching Aids & Teacher’ s Website (Personal website can be listed here.)

H @4 L3P (Supplemental instructions)
* The weekly schedule is subject to change depending upon the progress of the class.




