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	课程名称（中文）
Course Name (Chinese)
	高级计量经济学1
	课程名称（英文）
Course Name
(English)
	Advanced Econometrics 1

	课  程
编  码
(Course Code)
	
	周学时
(Weekly Hours)
	
	学分
(Credits)
	3 credits

	
	
	总学时
(Total Hours)
	
	
	

	开  课
对  象
(Student Body)
	International MA/PhD Programs
	任课教师及 职 称
(Instructor’s name & title)
	Andrew Adrian Yu Pua, Assistant Professor

	先修
课程
与
预备
知识
(Prerequisites)
	Basic mathematical skills expected of a college graduate in a non-science major is the only strict prerequisite.
Prior exposure to calculus or mathematical economics preferred.
Prior exposure to an introductory statistics course is not required.


	课程
目标
(Course Goals)
	This course introduces international MA/PhD students to the practice and theory of probability and statistics. It serves as a foundation for concepts to be used in advanced courses in economics and econometrics. At the end of the course, I hope that you are prepared to study more advanced courses by yourself or along with an instructor. I also hope that you become a more informed consumer and user of statistics.


	教材
与
主要
参考
书目 (Text books and references)
	Main textbook for the first 4 weeks:
Statistics for Business: Decision Making and Analysis, Second Edition, by Robert Stine and Dean Foster
Main textbook for the remaining 10 weeks:
All of Statistics: A Concise Course in Statistical Inference by Larry A. Wasserman
References include:
Statistics by David Freedman, Roger Pisani, and Robert Purves
Stat Labs: Mathematical Statistics Through Applications by Deborah Nolan and Terry Speed
Introduction to Statistics and Econometrics by Takeshi Amemiya
Introductory Statistics with Randomization and Simulation by David M. Diez, Christopher D. Barr and Mine Cetinkaya-Rundel

	主要
内容
提要 
(Course 
Content
Summary)

	1. Crash course in probability and statistics (4 weeks)
1. Describing numerical data
2. Probability and random variables
3. Normal probability model
4. Conditional probability
5. Association between random variables
6. Samples and surveys, sampling variation
7. Confidence intervals
8. Statistical tests
2. Advanced topics (10 weeks)
1. Sigma-algebras, probability functions, probability inequalities, and simulation
2. Distribution functions, transformations of random variables
3. Conditional expectations, expectation inequalities
4. Random processes, convergence concepts
5. Models, estimation principles, inference principles
6. Statistical functionals and the bootstrap
7. Maximum likelihood, method of moments
8. Wald testing and comparisons
9. Causal inference


	教  学  进  度  安  排
Teaching Progress Arrangement

	时间
Date
	教学内容
Content
	主讲人
Instructor
	教学方式
Teaching Style
	备注
Remarks

	First 4 weeks
	Crash course 
	A. Pua
	Lectures, cases, computer sessions, short videos
	Students catch up with math skills, basic statistics skills as soon as possible.

	Rest
	Advanced topics
	A. Pua
	Lectures, cases, computer sessions, short videos
	Students explore the theory behind almost all the methods in crash course.

	
	
	
	
	

	院系
分管
领导
意见
Comments of Director 
	(No need to fill this part, the coordinator will help you to have this signed)
（签章）：
(Stamp Signature):
年  月   日
Year Month Date
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