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Describe the teaching aims of this course, and state your teaching

ideas and philosophy. 300-500 words are recommended

This course covers various econometrics models and related methods, from
conditional means to possibly nonlinear conditional moments to the entire
conditional distributions, in a unified and coherent framework. A brief
review of asymptotic analytic tools and how they are used to develop the
econometric theory, are also provided in each chapter. By going through
the course material, students will learn how to do asymptotic analysis for
econometric models, and will be able to understand more specialized or
more advanced econometrics textbooks.
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Week 1-2 Chapter 1 Introduction to Econometrics
Chapter 2 General Regression Analysis
Week 2-5 Chapter 3 Classical Linear Regression Models
Chapter 4 Linear Regression Models with I.I.D. Observations
Week 5-8 Chapter 5 Linear Regression Models with Dependent
Observations
Chapter 6 Linear Regression Models under Conditional
Heteroskedasticity and Autocorrelation
Week 8 Midterm
Week 9-10 Chapter 7 Instrumental Variables Regression
Week 10-12 Chapter 8 Generalized Method of Moments Estimation
Week 12-14 Chapter 9 Maximum Likelihood Estimation and Quasi-Maximum
Likelihood Estimation

Week 15 Final exam week
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Required textbook:

Advanced Econometrics: A Unified Approach. By Prof.Yongmiao Hong,2017
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