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This is the first part of the course on the research methods in finance. There are five lectures
where 1 shall cover two important topics: event study analysis and matching theory. The first topic
assesses the impact of some particular event on the target variables before and after the event.
Obviously, the target variables are in time-series context. The second topic estimates the causal
treatment effect where cross sectional data are involved. Both are extremely important and useful
methods frequently used in finance and economic studies. They both involve, of course, some
econometric theory but the core theory are not too difficult to learn. I emphasize their usefulness
and focus on the implementation and applications. To achieve this goal, I shall also cover related
statistical package which is R in this course. R is a powerful and free statistical packages that
contains quite a few useful libraries on event study and matching. It can be downloaded from
http://www. r-project. org. Students are required to write an empirical project using either one of the
two methods. There is no textbook for this course.
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Textbook & Other References (Title, Author, Publisher, Agents, Remarks, etc.)

No textbook. Assigned papers.
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Teaching Aids & Teacher’ s Website(Including online teaching information.
Personal website can be listed here.)
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