计量经济学II教学计划

(Econometrics II)

中国经济研究中心

二零零七年春季
任课教师： 
沈 艳






上课时间： 
周四下午 7 – 9 节


上课地点：
理教220







答疑时间:
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办公室
: 
经济中心628室




电
  话:
62767418
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:
yshen@ccer.edu.cn
助教
：
王非
内容介绍:

作为计量经济学I的继续, 本课程侧重于介绍对微观计量方法(Microeconometrics)及其在实证中的应用，也就是分析和处理实证中常遇到的截面数据和面板数据。在对计量I的内容做简单回顾后，我们介绍单方程线性模型中较高深的话题，接着介绍面板数据的线性和动态模型。对于截面数据的非线性模型我们侧重介绍对discrete cross-sectional data 和truncated and censored data cross-sectional  (Limited Dependent Variables)的估计和推断，最好介绍非线性面板数据模型。本课程的教学中心是扎实的理论和实证方法并重, 要求学生有足够的时间课后消化课上的内容. 在课程结束时, 学生应掌握截面数据和面板数据的基本模型和分析方法, 并能在自己的实证研究中熟练运用这些方法解决问题.

教材:
Econometric Analysis of Cross Section an Panel Data, Wooldridge, J.M. (2002), MIT Press.

Analysis of Panel Data, by Cheng Hsiao (Second Edition), Cambridge University Press, 2003. 
参考书目:
Limited Dependent and Qualitative Variables in Econometrics, by G.S. Maddala, Cambridge University Press, 1983. (GSM)

Kenneth Train, Discrete Choice Methods with Simulation. Cambridge UP. 2003. 

Downloadable (with additional material) from http://elsa.berkeley.edu/books/choice2.html
基础要求:
Econometrics I, Probability and Statistics, Calculus, Linear Algebra

考核方式：  
平时作业共6次，每次占5％，共30%；期末测验 40%； 期末论文 30％ 。
	周次
	Topic
	内容


	1
	Review
	Review small and large sample properties of OLS, GMM, and MLE; conditional expectations, STATA usage

	
	
	Review Wooldridge (2002), ch. 2 and 4.

	2
	Linear Models
	Instrumental Variables Estimation of Single-Equation Linear models

	
	
	Wooldridge (2002), ch. 5

	3
	Linear Models
	System Estimation by Instrumental Variables

	
	
	Wooldridge (2002), ch. 8

	4
	Linear Panel data models
	Simple Regression with Variable Intercepts (1)

	
	
	Wooldridge (2002), ch.10
Hsiao (2003), ch. 3.1 – 3.4

	5
	Linear Panel data models
	Simple Regression with Variable Intercepts (2)

	
	
	Wooldridge (2002), ch.10

Hsiao (2003), ch. 3.5 – 3.9

	6
	Linear Panel data models
	Dynamic Models with Variable Intercepts (1)

	
	
	Hsiao (2003), Section 4.1 – 4.4

	7
	Linear Panel data models
	Dynamic Models with Variable Intercepts (2)

	
	
	Hsiao (2003), Section 4.5– 4.7

	8
	Linear Panel data models
	More Topics in Linear Panel Data models

	
	
	Wooldridge (2002), Ch. 11

	9
	Quantitative and LDV models
	Logit and Probit Models

	
	
	Wooldridge (2002), GSM, ch. 2-3,

Train (2003), ch. 3, ch. 5 

	10
	Quantitative and LDV models
	Nested Logit and Mixed Logit

	
	
	Train (2003), ch. 4, ch. 6

	11
	Quantitative and LDV models
	Censored and Truncated Data

	
	
	Wooldridge (2002), GSM, ch. 6, Hsiao (2003), ch. 8.1-8.2

	12.
	Quantitative and LDV Panel Data models
	Discrete Panel Data 
Hsiao(2003), Section 7.1 – 7.3 , GSM, Chapter 2

	13
	Quantitative and LDV Panel Data models
	Discrete Panel Data 
Hsiao(2003), Section 7.4 – 7.5 , GSM, Chapter 2

	14
	Miscellaneous Topics
	Sample Selection, Attrition, and Stratified Sampling

	
	
	Wooldridge, ch. 17

	15
	Miscellaneous Topics
	Introduction: Count Data and Duration Analysis

	
	
	Wooldridge, ch. 19, 20

	16
	Final Exam
	

	
	
	

	17
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