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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.

A2 P ¥  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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FIL A Arie 4 B ERE R FEILGHT o B F B B R AR i 4 -
A |Mathematical analysis skills: Mastering in intermediate application of mathematical .
theories and game theory in analyzing economic issues.

FREAN YN A U BRLAEPERFERLT L FAPKEFFTALE - pRATE R
B |[# 47 - Empirical analysis skills: Mastering in intermediate application of statistics
and econometrics in data collection and examination.

MopLE A B ek BREAE M EHE Y o Microeconomic perspective:
C |Thorough understanding of intermediate microeconomic theories and relevant o
application.

TEREARZEFN G USRS M 2% E KT - Macroeconomic perspective:
D [Thorough understanding of intermediate macroeconomic theories and relevant
application.

SiEn 4 BB FRILAALE e E £ 4% ¥ i 4 - Enployment opportunities:
E [Capabilities of intermediate working on important policy and decision challenges in
business and government.

B AENA D LREFA G BRI TERERE EFA L - Conmunication skills:
F |Having a clear mind and capability in writing an intermediate professional academic
report.
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¥ ¥ i B # Teaching Schedule & Content

#F =t Week R % Subject/Topics # 3xRemarks
1 Introduction
2 Stata Basics
3 Stata Basics (Continued)
4 Advanced Stata
5 Advanced Stata (Continued)
6 Data Management
7 Data Management (Continued)
8 Ordinary Least Squares
9 Ordinary Least Squares (Continued)
10 Instrumental Variables
11 Instrumental Variables (Continued)
12 Hypothesis Tests
13 Hypothesis Tests (Continued)
14 Stata Programming
15 Binary Response Model
16 Other Discrete Responses Models
17 Final Exam Week
18 EEEPA L RKE
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¥ P Lecture |:| % 23 #Group Discussion |:| %2B9 Y Field Trip
|:| H i Miscellaneous:

% % 4] #7 p * Teaching Self-Evaluation

£13#7% % (Innovative Teaching)

[ ]mags 2y (PBL) [ ]ma e fe%y (TBL) [] %2 ¥ (SBL)
Déﬁﬁ?{i Flipped Classroom I:l E3xEr Moocs

A ¢ § = (Social Responsibility)

|:| % # 4 B Community Practice |:| A% & ¥ Industy-Academia Cooperation

5 & (¥ (Transdisciplinary Projects)

|:| i M %% Transdisciplinary Teaching |:| B % %% Inter-collegiate Teaching

|:| ¥ §F & 3 Courses Co-taught with Industry Practitioners

H v other:
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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

FAEKHER(ZRIRFFTA, KPR A FRFIIETARP 2 %0)
Teaching Aids & Teacher’ s Website(Including online teaching information.
Personal website can be listed here.)
http://www. elearn. ndhu. edu. tw/moodle/course/view. php?1d=94834

H i 48 L3P (Supplemental instructions)
* The weekly schedule is subject to change depending upon the progress of the class.




