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	课程名称（中文）
	高级计量经济学III
	课程名称（英文）
	Advanced Econometrics III

	课  程

编  码
	
	周学时
	4
	学分
	3

	
	
	总学时
	56
	
	

	开  课

对  象
	经济学院博研究生
	任课教师及 职 称
	刘榆（教授）

	先修
课程
与
预备
知识
	高级计量经济学I/II 高等数学（微积分，线性代数，概率统计）

	课程
目标
	This course provides students with an in-depth understanding of the methodology and econometric modeling tools that are frequently used in the empirical economic research. 
The computer programming techniques that are needed to implement the econometric models and data processing will also be taught using STATA. 
In supplement to the lectures, we will also study a few empirical papers. 

 

	教材

与
主要
参考
书目
	Greene, W.H. : Econometric Analysis, Upper Saddle River: Prentice Hall
Hong, Y.M. :  Advanced Econometrics, Higher Education Press 
To be distributed

	主要

内容

提要


	1. 
Introduction to Econometrics

2.

Introduction to Stata 

3. 
Multivariate Linear Regression and Multivariate Distribution 

4.

Asymptotic Theory and Large Sample Properties of OLS  

5. 
Instrumental Variables  

6.

Maximum Likelihood Estimation

7.

Discrete Choice Models and Limited Dependent Variables

8.

Generalized Method of Moments

9. 
Stationarity, Brownian Motion and Ito's Lemma

10.
Panel Data Econometrics

11.
Non-stationary Panel Data Econometrics 

12.
Dynamic Panel Data 

13.
Non-parametric Econometrics
14.
Non-Linear Least Squares
15.
Monte Carlo Simulation and Bootstrapping 

16.
An Illustrative Example with Model Derivation and Model Implementation 

Note：This syllabus is subjected to adjustment. The first 8 chapters will be covered in the classes, and the rest will be taught based on time available.



	教  学  进  度  安  排

	时间
	教学内容
	主讲人
	教学方式
	备注

	Lecture 1
	Introduction to Econometrics
	刘榆 
	讲座
	

	Lecture 2
	Introduction to Stata
	刘榆 
	讲座
	

	Lecture 3-4
	Multivariate Linear Regression and Multivariate Distribution
	刘榆 
	讲座
	

	Lecture

5-6
	Asymptotic Theory and Large Sample Properties of OLS
	刘榆 
	讲座
	

	Lecture

7-8
	Instrumental Variables
	刘榆 
	讲座
	

	Lecture 

9-10
	Maximum Likelihood Estimation
	刘榆 
	讲座
	

	Lecture

11-13
	Generalized Method of Moments
	刘榆 
	讲座
	

	
	This syllabus is subjected to adjustment. 
	
	
	

	
	Computer programming class will be arranged once every to weeks 
	
	
	

	
	
	
	
	

	
	
	
	
	

	
	
	
	
	

	
	
	
	
	

	
	
	
	
	

	
	
	
	
	

	考试方式及成绩比例
	闭卷为主。平时表现占10 %、计算机设计20%，期中成绩30 %、期末成绩40 %. Subjected to change.

	院系

分管

领导

意见
	（签章）：

年  月   日


（本表可加页）

