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SRFZ /148 ¢ Econometric(l & 1) is a two-semester course. In Econometric |, we will cover basic econometric
theories and empirical methods we usually use in applied micro-economics. In the end of the
course, students should be able to use statistical software “STATA” to do data analysis and
apply empirical methods they learned in the course. Students should also be able to gather
information they need for topics they are interested in, and understand empirical articles in
economic journals.

JelERHH ¢ GEtER

EIESENS IR

PZEREHD © FIHR

PR - BT RAURE

S I Econometric (I & 11) is a two-semester course. In Econometric |, we will cover basic
econometric theories and empirical methods we usually use in applied micro-economics. In
the end of the course, students should be able to use statistical software “STATA” to do data
analysis and apply empirical methods they learned in the course. Students should also be able
to gather information they need for topics they are interested in, and understand empirical
articles in economic journals.
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By — K © static entry games > single-agent dynamic optimization problems > dynamic games °
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equilibrium, subgame perfect equilibrium, and perfect Bayesian equilibrium) ° [[:4) » 22447,
JEE B AR B AR S (I E T A 888, Maximum likelihood estimation £
Generalized Methods of Moments) °
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TEEZ VBRI - B2 E) - RE ~ 5 - 5 - E¥ - BURKUESE » DIk
HrELHRIE GBI LR RS (IS ~ #EaR&ER (forensic economics) 55 o ARERATHEEYHY
ST EEAEFE causality, ordinary least squared, instrumental variable, difference-in-
difference, regression discontinuity design, lab and field experiments - {55 Fi Y48 THkEE £ 22
Fy Stata - H FilsRAEE SRR T Imsiif TBCERIOE SR 55 PR35 71E ¥l Big data 411
Facebook, online merchant, dating ZF3E4Ef#EEERL -
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B EE AN RS (B ) ~ #EaR&EEE (forensic economics) 55 o AGRFTZEHRZHY
sTEEAEFE causality, ordinary least squared, instrumental variable, difference-in-
difference, regression discontinuity design, lab and field experiments - {5 FHAV4EE RS - 22
Fy Stata - H il 14RER T Imsiif TBCE RIOE DR 25 0r5F 71VE ¥l Big data 411
Facebook, online merchant, dating ZEJE4E &M &)

FefERHE ¢+ TECON2014 42t BAORE T H [, Bl T ECON2015 it B2t BN 2T o
N o ERRINE TECON4014 5HELOKE— Bl T BCON4015 st BEOKFE
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A2/ 4 ¢ In this course, we will take a formal look at various environments where a group of individuals

(committee, society, congress, etc.) makes a decision through some institutional mechanism
(consensus, elections, jury deliberations, legislative bargaining etc.). These environments often
coincide with real-world political institutions which we will study with the tools of (non-
cooperative) game theory and experimental economics. We will try to critically understand
varied aspects of political institutions through the lens of formal models in political

economy. This course is designed to provide a starting point for research in formal Political
Theory and Political Economy. The course will also be of use to students who are interested in

microeconomic theory and experimental economics.

JERIE : Microeconomic theory at a graduate level. Game theory will also be used to study political
problems.
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ZEREEM : FREIT

RIZEHE  [MERKETEERE - nETERHE

RN  EERANT - BEEEM (heterogeneity) ~ ZEI A (distribution) ~ HREART M

(inequality) EREZEREMFERAEBIMREEN 22— - 2MEEF (distribution
regression) B1230EF (quantile regression) AR B SELEMRAENNFETLE,; &
miEstE TEZBtARIINEE - LRENBHSEEXEER - 855 RMAMESE
RANPERBETRBEESZESITHNAFREBESERUNER BENLBOEEUWER
- WRRERASSERETER TR IRV AEFRR (Pl - e &E L
BEoSLREGLFTEELAEEN  BoRGSSLREEFEGSSRENMMETER) - LLRIE
BRZEEN RO ERRBALY  NRVEEREEHE - A% - EEKE -
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B SEREZATIREBHNEER nEEEUR - ZEHREZN SR - BHMER
YRR BUESHEZRGHEH N T EEH s SWENATIER - ENSE—EEE
AR IR BRI ER%EEEZE (machine learning) 17 IR A EEB RO/
FARBHREEENR HAFREANETERE®RAIZRE Victor Chernozhukov - Esther
Duflo EAGERFZ#3L "Double Machine Learning for Causual and Treatment
Effects”
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ERSFHE SR By AN EREE RSO A AT - #8E  ARRE R M a8 N R R &
ARG E R LB SRR © A H ATET 2 GRS AR R TR - AEREE R R
& B R RE S OR R BB (E 3 A > A Eak% - SR RE R B RE s L Tk
R RE

: ARSI RIS E AR — o BEIEEE I B A dynamic programming

AVRES, » 4 - 24 ELf#f state variables ~ Bellman equation * policy function * value
function iteration FEEEAME R

BT
FEAREAT -
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SRR S A

JeERH -

TiE—

B2 — (T RHhERER

KRR e B S E R E S - DU e B R 5 [T HEFmiE I - &
[EEEER AT A EA L E RIS B Z HVIER] - BIAERETREH] ~ 18 ~ B(EHE ~ Ak
B R O 8EE - RNEEFEAEYE A EECAR AFIRVEMERRE - NIRRT AR
Hitg Al - FEEBASBENE R AT RE O e ae I EHl - AR e E
FHIR Rt A EAINE S - Al 4HBss I T R B S - 0 H R B0 ¢ ey E
s AR B B SR SR TR A 2 e (RS TE R B A B B am I (% ZRFIRE
{5 S T 4P 2(reduced form)&RaT7ABIAN 2 e gm0 4T) » @A B E A AGETET &
L e (N LE R (2 (structure estimation) o M HESTHY B SIEAI S B JUAHE © risk and time
preference games, social preference games, mixed-strategy equilibrium games, bargaining
games, dominant-solvable games, level-k reasoning, learning, coordination games, signaling

games °
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fEE BRI a8 TeE ST - NIt R BB AT R B AORE -

B4 -
FEERAT
RETE

SRR S T4

R
FEFELH S
PR R SRAH A A 0 R T A SEAH ISR E SRS RS SR T EL Y 0 hEEE

TSR 2 ST EEA - N aER R REEH 2 &R - WA e — 1 B S 1]
K o B2 F 35 B FEEE T ¢ Topic 1: Market Structure: perfect competition, monopoly,
dominant frim, static and dynamic oligopoly, and monopolistic competition.

Topic 2: Price Discrimination: perfect price discrimination, second and third degree price
discrimination. Topic 3: Price Dispersion and Search.  Topic 4: Entry Deterrence. Topic 5:

Vertical Integration.

JefERFH : Microeconomics I and II (ECON 2001, 2002) and Statistics and Econometrics I and II (ECON
2014, 2015).

FERHRFT BB A

LERZEED : BREIM

TR [URNEMETELB M

A2/ AR

B 1990 #RES - stEREE T ENERTENEEANYE M (Endogeneity) BI85 Rl RIS
(Identificaiton Strategy) PRI AR ZEE: " B4 1 (Program Evaluation)®2 T #8550
STE&ABEBAEMEET, (Structural Econometric Estimation) « iR EEEN BEEREE
BIEtE757% - BIA0: RCT ~ Regression-Discontinuity Design  DID Method + Propensity
Score Matching - IV Estimation LU e 5T M EHERI 7774 (Design-based Approach) °
S0 BBEEREREBRDTERLARRE - AT - BERNERMELE KEERER
E(nM&EZBEEME  REEREBPOINEMERRBEGNARZLEEEE
FRRMRE et RN - 41 10 F2K - ERBIE P2 E (Machine Learning) £ liAV &
REERNEBZREEEN B RIZEE FEABRZERIRNTBEARRERR - BEREFNTEAZE
R ABERRAMM G RETEHIEEARBERNSEE - T ARNKRBEMAEER D TEE
AHMEE R EEAETERARE LME2HNHERBESRERREEHETRRE -
Ynfo] IERE NG AR A R B BRI R A EER A O W ARG EARRENH/AOE
B -

SEERIE: KRBE#HETE




FHEC AT &K &
PZEREHN © AF1E
AR AT SR
SHFEA/4H ¢ Public finance is the field of economics concerned with government expenditure and revenue.
It questions public finance tries to answer in a rigorous way.
The course provides students with a formal framework in which such questions can be
addressed. Topics include: public goods and externalities, optimal taxation, tax incidence,
health insurance, and social security. Throughout the course, we will employ our acquired
knowledge of public finance to create a simulation of an economy in which a player can make
decisions about government policies. The course enables students to understand and form
opinions about questions of public finance in a systematic manner. At the end of the course,
students will know the tools and models to analyze the role of the government in economics.
The project work will help students understand basic python programming, git workflows (no
prior knowledge required), and design document writing.
JeERIE ¢ Students should have completed Microeconomics Il before enrolling in this class.
PR AT * &K &
PR © T 1ETT
VAT L IS 0 BUA - BBk
e/ T4E  AEETERT - FFTE S M HBUAKORE R — e F R » LR RS AR RY
B fEHEREUA RSP RN R - RS N R R ECR R 2 -
RS TGS RS N S 8 - DU B S B ABUa h i ErY A e - Rt g
PR 2 EKAL TR B S8 S E » Watam 2RI NERERBIHRE - B24RT
EEEANERONETT - SEREETE RSN > e A E RS - BIEEH
WRANMEER - REEH - SEATREERIIT -
FelERHH - &EtER
BUEZ £
pHEC Z T BUE R (EE)
PEERCHD © HEEE
SR L A ERIERAET AR
MBS 48 | AR R A G R AT A ARG T T AR - R H AV S SR EI S AR AR T A
TH o BR T HaTE 3 Emm BT - BOHEETEAESE  iadict RS ES oI ER - fik
MEBUREN B R EAL MRS EHEBRHUET - BMHTT AT E S T E AR ARV E Y2
SKHEAS - R AR & = R A e S 2RI EavFLIR TR - DI E M H %
&8 H A4t B A P T ARYARE -
FERIH AR CHATEENRERH - BERARETEETE -
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FEBRAISR: - HEBIR4EHE T2 BB (structural equation modeling) - 7S A #5 / 587
SRR TR G631 - BRSBTS |4 0 LTRSS e (L
oo T LA S TR R B - B EI AT TR - SRR I
S P A ISR VR T L » S AE AR 43 B LISREL/SIMPLIS) 5
SYRTRRE -« 2 AEMEME SR G TIFIRT SRR FAaEs - (RS - St
FOE ~ BRSO RS S TR « 3 0B @RI £ SR AR
(L7 AE - DB - 4 e SR T E 1 2 R
IR SRR ISR L e -
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IR FERT

BERR AT ¢ HR
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SRR LB B AT

SN AR BT BRI A HL Twitter « Facebook (IFHIE » e DL HRIT £ 5T

HHRFEER R (R VIS ~ PEER ~ 1548 ~ (3% ~ BEMERI 73 - AHRET Opinion Leader ~ Echo
Chamber - stratosphere ~ polarization Z5¥{ 52 - {FEHHIERL » 24 PVEDFECH s =
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