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Course of Media Class

Main Subjects
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Class
Asymptotic theory is the primary method used to examine the properties of econometric estimators and tests. This
course offers the asymptotic theory for econometrics. The keywords of this course are as follows: Portmanteau theorem,
Prohorov's theorem, continuous mapping theorem, Slutsky's lemma, Levy's continuity theorem, delta method,
consistency, asymptotic normality, maximum likelihood estimation, generalized method of moments.

COHEBOBHBIIHEREFZICLELIAERZERT LI L THD,
Goal of Study
Participants are expected to understand the asymptotic theory for econometrics.

LUTORA%E 5. The following contents will be discussed.

1. BERM A YNSRI / Stochastic convergence

2. ¥4 B94#4 / Characteristic functions

3. 7L &% / Delta method

4. IREHETE S / Extremum estimators

5. EHEE 8 D —E / Consistency of extremum estimators

6. IBEHEE & DFHEIEAR M / Asymptotic normality of extremum estimators
7. BHE D ELD—BUETE / Consistent asymptotic variance estimation

8. 2ERBEHETE E / Two-step estimators

Contents and Progress
Schedule of the Class

Practical business

Language Used in Course BEEE / English

Evaluation Method BRAICEDSWTHER BT %5, / The evaluation will be based on assignments.
Textbook and References
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Asymptotic Statistics A. W. van der Vaart

URL
Preparation and Review

Attached File

RERICITEAN LT, HitF. SHAERFFXOMAENHEL TS, / This course requires a basic knowledge of

In Addition mathematics, statistics, and econometrics.
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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 of 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.



