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REDHE E‘J, This course is one—semester advanced level econometrics. The prerequisites are Econometrics [ and II. This course should be regarded

| as the entry level econometrics course for PhD program. Students are required to complete the two courses before enrolling in this one.
/Object and, In this course, we will study econometrics in greater depth with both old topics (such as linear regression) and new topics (such as panel
summary | data model). Mathematical tools, for example, vector and matrix, are extensively used in deriving estimations and inferences. Random
of class sample (independence) is assumed in most of the topics. Dependent sample will be covered in Advanced Econometrics 1L

FED

/Goal of essential for rigorous economic research either empirically or theoretically.
study

|
i
BERE | The students are expected to have a much deeper understanding of modern econometrics. The topics covered in this course are
|
|
|

Conditional Expectation and Projection (Hansen Chapter 2 & 3; Hong Chapter 2; Wooldridge Chapter 2)
— Conditional Expectation

— Best predictor under MSE criteria

— Linear projection and Least Squares Estimator

— Correct model specification

ﬁ#m?é? | Single—Equation Linear Model (Hansen Chapter 4-7, 9; Hong Chapter 3—4; Wooldridge Chapter 3—4)

EE — Classical linear regression models: OLS and MLE
EETTE - Large sample linear regression models: OLS and Method of Moment
/Contents | — Hypothesis testing
and
progress Single—Equation Linear Model with Instrumental Variables Estimation (Hansen Chapter 12 & 13; Wooldridge Chapter 5)
schedule — Generalized method of moment under i.i.d.

of the class! — Two-stage least squares estimation

Multiple—Equation Model (Hansen Chapter 11; Wooldridge Chapter 7)
— Seemingly Unrelated Regressions: OLS and GLS

Linear Unobserved Effects Panel Data Models (Hansen Section 17.1-17.27; Wooldridge Chapter 10)
- FD, FE, RE methods
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/Language
Used in
Course

I English

Eﬁﬁ . I Assignments (40%)
Bl | Mid-term exam (30%)

/Evaluation "
method Final exam (30%)

/Textbook | |

and | | 1. [Econometrics] | Hansen, Bruce E. | 12022 | | |
references | | | | | | |




| [Foundations of Modern Econometrics: A Unified . World Scientific Pub
2. | Approach)] : Hong, Yongmiao | Co. : 2020
3 | IHD'I:E:nometrlc Analysis of Cross Section and Panel | W‘ooldrldge, Jeffrey | MIT Press. | 2002
BAEURL e
JURL : Google Classroom: ipfagju
=R S
Sig
/Preparation
and Review |
st
T7AIL
/Attached |
File |
Z Dtk Lecture slides will be distributed. No single textbook will be exactly followed. Selected chapters from different textbooks will be listed as
/In addition | reading materials.
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One—credit courses require 45 hours of study. In lecture and exercise—based classes, one credit consists of 15-30 hours of class time and 30—15 hours of preparation

and review outside od class. In laboratory, practical skill classes, one credit consists of 30-45 hours of class time and 15-0 hours of preparation and review outside of

class.



