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

	课  程

编  码
	
	周学时
	4
	学分
	3

	
	
	总学时
	56
	
	

	开  课

对  象
	经济学院一年级硕、博研究生
	任课教师及 职 称
	李木易、范青亮、王学新

	先修
课程
与
预备
知识
	 Calculus, Linear Algebra.


	课程
目标
	This course is the first course in a graduate econometrics sequence and provides necessary probability and statistics background for the first-year graduate students for the following courses in econometrics, microeconomics, and macroeconomics. At the end of the course, students should have a fundamental understanding of probability and statistics that are relevant to modern econometrics and a solid intuition for statistical concepts from economic perspective. 



	教材

与
主要
参考
书目
	Textbook:  << Probability and Statistics for Economists>>, 2013, author: Yongmiao Hong

Reference: <<Statistical Inference>>, second edition,  Duxbury Press, 2002. author: G. Casella and R.Berger. 


	主要

内容

提要


	Chap1:  Introduction to Probability and Statistics;
Chap2:  Foundation of Probability Theory;
Chap3:  Random Variables and Univariate Probability Distributions;
Chap4:   Important Probability Distributions;
Chap5:   Multivariate Probability Distributions;
Chap6:   Introduction to Statistics;
Chap7:   Convergences and Limit Theorems;
Chap8:   Parameter Estimation and Evaluation;
Chap9:   Hypothesis Testing;
Chap10:  Conclusion.


	教  学  进  度  安  排

	时间
	教学内容
	主讲人
	教学方式
	备注

	Week1
	Chap 1-2
	李木易、范青亮、王学新
	授课
	

	Week2-3
	Chap3
	李木易、范青亮、王学新
	
	

	Week4-5
	Chap4
	李木易、范青亮、王学新
	
	

	Week5-7
	Chap5
	李木易、范青亮、王学新
	
	

	Week7/8
	Midterm test
	
	
	闭卷，

周末时间

	Week8-9
	Chap6
	李木易、范青亮、王学新
	
	

	Week9-10
	Chap7
	李木易、范青亮、王学新
	
	

	Week11-12
	Chap8
	李木易、范青亮、王学新
	
	

	Week13-14
	Chap9-10
	李木易、范青亮、王学新
	
	

	
	
	
	
	

	
	
	
	
	

	
	
	
	
	

	
	
	
	
	

	
	
	
	
	

	
	
	
	
	

	考试方式及成绩比例
	闭卷，全院统一考试。平时成绩占  20 %、期中成绩 30 %、期末成绩  50 %

	院系

分管

领导

意见
	（签章）：

年  月   日


（本表可加页）
