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—. IMBEFBER
1 Learning Goal 1 Graduates will be thoroughly familiar with the specialized knowledge and
theories required for the completion of academic research.
1.1 Objective 1 Graduates will have a deep understanding of basic knowledge and theories
in their specialized area.
1.2 Objective 2 Graduates will be familiar with the latest academic findings in their
specialized area and will be knowledgeable about related areas.
1.3 Objective 3 Graduates will be familiar with research methodologies in their specialized
area, and will be able to apply them effectively.

2 Learning Goal 2 Graduates will be creative scholars, who are able to write and publish
high-quality graduation dissertation and research papers.
2.1 Objective 1 Graduates will write and publish high-quality graduation dissertation and
research papers
2.2 Objective 2 Graduates will be critical thinkers and innovative problems solvers.
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3 Learning Goal 3 Graduates will have a broad vision of globalization and will be able to
communicate and cooperate with international scholars
3.1 Objective 1 Graduates will have excellent oral and written communication skills
3.2 Objective 2 Graduates will be able to conduct efficient academic communication in at
least one foreign language

4 Learning Goal 4 Graduates will be aware of academic ethics and will have a sense of social
responsibility.
4.1 Objective 1 Graduates will have a sense of social responsibility.
4.2 Objective 2 Graduates will be aware of potential ethical issues in their academic career.
4.3 Objective 3 Graduates will demonstrate concern for social issues.
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Weak Convergence, Central Limit Theorem, Delta Method, Moment Estimator;

M-Estimator and its consistency and asymptotic normality, MLE and GMM estimation;
Projections; U-Statistics. Markov; Markov Chain and MCM;

Limit Theorem for dependent processes; The bootstrap method.
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Able to apply the asymptotic method in research.

. ABRERFDE

Weak Convergence (3 lectures) Central Limit Theorem (2 lectures), Delta Method (3
lectures) Moment Estimator; (2) M-Estimator and its consistency and asymptotic normality
(4) MLE and GMM estimation; (3) Projections (3); U-Statistics (3); Markov Chain and
MCMC (4); Limit Theorem for dependent processes (4); The boostrap (4)

A, #EFH/A

Classes in English/Chinese; Student presentation
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Slides etc.

t. #i7
van der Vaart, A.W., (2000). Asymptotic Statistics, Cambridge University Press.
Jiang J. (2010). Asymptotic Techniques for Statistics, Springer
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Sen, PK. and Singer, J.M. (1993). Large Sample Methods in Statistics, Chapman & Hall
Ferguson, T.S. (1996). A Course in Large Sample Theory, Chapman &Hall
Lehmann, E.L. (1999). Elements of Large Sample Theory, Springer
Serfling, R. (2000). Approximation Theorems in Mathematical Statistics, John Wiley & Sons
White, H. (2001). Asymptotic Theory for Econometricains, Academic Press
Bierens, H.. (2005). Introduction to the Mathematical and Statistical Foundations of
Econometrics, Cambridge University Press
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Sen, PK., Singer, J.M. and De Lima, A.C.P. (2010). From Finite Sample to Asymptotic Methods in
Statistics, Cambridge University Press.
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+—.  EERSTFENE (FERRBIHMEEEZINRNGE)
Homework 30%;

Midterm 35%;

Term paper 35%.



