2022/1/5 14F10:29

sPORTAL of TIU Internal Web
2022/01/05(7k)10:29

EIBR%¥E Course Title

Econometrics (SPRING)

Enrollment Semester

=% 1—K Class Code B3E1440101

1823 Instructor CHEN Jauer

BAsAHA Semester / Year |20224F &HFH) F+>/8Z Campus RS A 8
B2 B B3R Timetable B4R KRBE4RR B{i7#§ Credits 4.0
BiEEARS— HMEFINUY

M-ECN340

Course Level

BREZFE-HEHR
Department / School

ANDRLEIHVER A, BIERTHIGLET,
You do not need to fill in. This section will be filled in by EAAO.

Course Description

The course is divided into four parts. The first part starts with data collection
and data quality, followed by organizing and cleaning data, exploratory data
analysis, and data visualization, generalizing from the data, and hypothesis t
esting. The second part gives a thorough introduction to regression analysis,
including probability models and time-series regressions. The third part cover
s predictive analytics and introduces cross-validation, LASSO, tree-based ma
chine learning methods such as random forest, probability prediction, classifi
cation, and forecasting from time-series data. The fourth part covers causal
analysis, starting with the potential outcomes framework and causal maps, t
hen discussing experiments, difference-in-differences analysis, various panel
data methods, and the event study approach.

FERFUEREDALY)
Objectives

The course equips students with the most important tools, methods, and skill
s they need through the entire process of data analysis to answer data-focus
ed, real-life questions.

BERIEPRIELELIE
Recommended Courses

Statistics 1 is recommended to take before registering for this course.

AR5 LEEHEDBEE
Relevance to D.P.

ANDLERHYER . BIBERTHISLET,
You do not need to fill in. This section will be filled in by EAAO.

BAHICEIT2ZERE | ANDLERHIERA. BERTHIGLET.
Coursework Time You do not need to fill in. This section will be filled in by EAAO.
HHE
Textbooks

ERDFE
Required textbooks

Yes
Additional Details

B Title

Data Analysis for Business, Economics, and Policy

&% Author

Gébor Békés and Gabor Kézdi

HAR#t Publisher

Cambridge University Press

Reference Books

1T Year published 6 May 2021

ISBN 978-1108716208
£ %3 Price USD$ 55.24

SE K

Textbook website: https://gabors-data-analysis.com

BERE
Method of Inst
TN—=TT—4 0 T T—ar 0 T AAYYIs T AN =b
Group Work Presentation Discussion, Debate
PBL(GREEMEREIZE) 0 REGIRE 0 RE., J4—IRT—5 X
Project Based Learning Flip Teaching Practice, Field Work

ZDfth, FEHH
Additional Details

Classes will be held in lecture style. Effective use of slides, providing visuals s
uch as images and graphs may facilitate understanding. The class will also b
e centered on students' solutions to assigned hands-on problem sets in the s
tyle of presentations. Students will present on given hands-on assignments a
nd each student will be asked to give a presentation at least three times thro
ughout the semester.

Moodle;E
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Utilization of Moodle
TR RRE A=A
; X . 0] X
Quiz Assignment Forum
Ta—RNys 0 E X "’E X
Feedback Survey Choice
ZDfth, FEH . .
| Is will | Moodle.
Additional Details Class materials will be uploaded to Moodle
REHE #FEE (Fa-5R)
Course Outline Outside Class Study (Preparation/Revie
w)
#1E |Origins of Data [Preparation] Read Topic 1 on Moodle to
form thoughts.
. ) [Preparation] Read Topic 2 on Moodle to
2 P Data for Anal
#2E |Preparing Data for Analysis form thoughts.
. [Preparation] Read Topic 3 on Moodle to
3 Exploratory Data Anal
#%3E |(Exploratory Data Analysis form thoughts.
P i R Topic 4 onM |
%4Mm |Comparison and Correlation [Preparation] Read Topic 4 on Moodle to
form thoughts.
P tion] Read Topi Moodle t
%E5E |Generalizing from Data [Preparation] Read Topic 5 on Moodle to
form thoughts.
[Preparation] Prepare student presentat
28E6[E] |Testing Hypotheses ion of the assigned hands-on problem se
t.
) . [Preparation] Read Topics 7 and 8 on M
7 leR
H7E [Simple Regression oodle to form thoughts.
[Preparation] Prepare student presentat
258E] |Complicated Patterns and Messy Data ion of the assigned hands-on problem se
t.
. ) [Preparation] Read Topics 9 and 10 on
%E9E |Generalizing Results of a Regression Moodle to form thoughts.
[Preparation] Prepare student presenta
£210[E [Multiple Linear Regression tion of the assigned hands-on problem s
et.
) g [Preparation] Read Topics 11 and 12 on
11 M ling P |
®11E Modeling Probabilities Moodle to form thoughts.
[Preparation] Prepare student presentat
£212E [Regression with Time Series Data ion of the assigned hands-on problem se
t.
P ion] Read Topics 1 14
%13ME [A Framework for Prediction [Preparation] Read Topics 13 and 14 on
Moodle to form thoughts.
[Preparation] Prepare student presentat
£%14E [Model Building for Prediction ion of the assigned hands-on problem se
t.
. [Preparation] Read Topics 15 and 16 on
15 R T
BI15E |Regression Trees Moodle to form thoughts.
[Preparation] Prepare student presentat
%16E [Random Forest and Boosting ion of the assigned hands-on problem se
t.
. . I [Preparation] Read Topics 17 and 18 on
17ME [Probability Predict d Classificat
#17E [Probability Prediction and Classification Moodle to form thoughts.
[Preparation] Prepare student presentat
$18E [Forecasting from Time Series Data ion of the assigned hands-on problem se
t.
. [Preparation] Read Topics 19 and 20 on
19E |AF k for C | Anal
®19E ramework tor L.ausal Analysts Moodle to form thoughts.
[Preparation] Prepare student presentat
$520E [Designing and Analyzing Experiments ion of the assigned hands-on problem se
t.
$521[E [Regression and Matching with Observational Data |[Preparation] Read Topics 21 and 22 on
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Moodle to form thoughts.
[Preparation] Prepare student presentat
522 |Difference-in-Differences ion of the assigned hands-on problem se
t.
[Preparation] Read Topics 23 and 24 on
2 Meth for Panel D
230 |Methods for Panel Data Moodle to form thoughts.
[Preparation] Prepare student presentat
$524E [Appropriate Control Groups for Panel Data ion of the assigned hands-on problem se
t.
Instrumental Variables - Selection on Unobservable |[Preparation] Read Topics 25 and 26 on
$25M
s Moodle to form thoughts.
[Preparation] Prepare student presentat
#26[E (Instrumental Variables — Heterogeneous Effects ion of the assigned hands-on problem se
t.
Instrumental Variables — Local Average Treatment |[Preparation] Read Topic 27 on Moodle
$E27H
Effect to form thoughts.
RS RTAM B E
Evaluation Components
FER% FE S T . . . .
TR . 120 Ak . HH Participation in the discussion, effort in undertaking tasks.
Class Evaluation Details
E 0, SRR
"itgﬁ/(.) . 30 "ﬁﬁ#ﬂ A final examination will be held.
Examination Details
LR—k% LR—EE4E
0 .
Report Details
ZD1h% ZDfhEEM Evaluation will be based on student presentations (at least th
50 . . .
Others Details ree times) of the assigned hands-on problem sets.
HHER-REE-N NV AR . . .
Assignment Feedback Feedback will be provided during class.
. - Please ask questions during class.
RECBT2ERADIIR ) . ) . . .
- I will answer questions via email as well. My email address will be announced
Professor Contact Hours |.
in class.
R Other important notes will be explained in the first and second classes.
Remarks
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