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For parametric statistics, we usually use function of sample, h(x1,x2,---,xT) to construct estimator for unknown
population parameters. However, it is obvious that determining the distribution of this estimator is by no means a trivial
exercise. It turns out that more often then not we cannot determine the distribution exactly. Because of the importance
of the problem, we are forced to develop approximations, the subject matter of this course.

In this course, we will use the estimator from linear regression as example to illustrate the idea of asymptotic statistics.
‘We hope to cover the following topics:
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1.Home-Work : 20%
2.Mid-Term * 30%
3.Final Exam * 50%
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1 2015/02/25~2015/03/01

2 2015/03/02~2015/03/08
3 2015/03/09~2015/03/15
4 2015/03/16~2015/03/22

5 2015/03/23~2015/03/29
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An oral instruction will be employed within all class
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Asymptotic

| Whit, H. Theory for . demic Press. 2001
Econometricians
(Text Books)

RN e T

1. Consistency. a. Limits b. Almost Sure Converge c. Convergence in
Probability d. Convergence in rth Mean

1. Consistency. a. Limits b. Almost Sure Converge c. Convergence in
Probability d. Convergence in rth Mean

1. Consistency. a. Limits b. Almost Sure Converge ¢. Convergence in
Probability d. Convergence in rth Mean

1. Consistency. a. Limits b. Almost Sure Converge c. Convergence in
Probability d. Convergence in rth Mean Week

1. Consistency. a. Limits b. Almost Sure Converge ¢. Convergence in
Probability d. Convergence in rth Mean Week
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2015/03/30~2015/04/05

2015/04/06~2015/04/12
2015/04/13~2015/04/19
2015/04/20~2015/04/26
2015/04/27~2015/05/03

2015/05/04~2015/05/10

2015/05/11~2015/05/17

2015/05/18~2015/05/24

2015/05/25~2015/05/31

2015/06/01~2015/06/07

2015/06/08~2015/06/14

2015/06/15~2015/06/21

2015/06/22~2015/06/28

1. Consistency. a. Limits b. Almost Sure Converge ¢. Convergence in
Probability d. Convergence in rth Mean Week

3. Asymptotic Normality a. Convergence in distribution
3. Asymptotic Normality a. Convergence in distribution
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4. Central Limit Theory f. Independent Identically Distributed Observations
g. Independent Heterogeneously Distributed Observations h. Dependent
Identically Distributed Observations 1. Dependent Heterogeneously
Distributed Observations j. Martingale Difference Sequences

4. Central Limit Theory f. Independent Identically Distributed Observations
g. Independent Heterogeneously Distributed Observations h. Dependent
Identically Distributed Observations 1. Dependent Heterogeneously
Distributed Observations j. Martingale Difference Sequences

5. Functional Central Limits Theory a. Random Walks and Wiener Process b.

Weak Convergence c¢. Functional Central limit Theorems d. Regression with
a Unit Root e. Spurious Regression and Multivariate FCLTsnd Multivariate
FCLTs f. Cointegration and Stochastic Integrals.

5. Functional Central Limits Theory a. Random Walks and Wiener Process b.

Weak Convergence c¢. Functional Central limit Theorems d. Regression with
a Unit Root e. Spurious Regression and Multivariate FCLTsnd Multivariate
FCLTs f. Cointegration and Stochastic Integrals.

5. Functional Central Limits Theory a. Random Walks and Wiener Process b.

Weak Convergence c¢. Functional Central limit Theorems d. Regression with
a Unit Root e. Spurious Regression and Multivariate FCLTsnd Multivariate
FCLTs f. Cointegration and Stochastic Integrals.

5. Functional Central Limits Theory a. Random Walks and Wiener Process b.

Weak Convergence c¢. Functional Central limit Theorems d. Regression with
a Unit Root e. Spurious Regression and Multivariate FCLTsnd Multivariate
FCLTs f. Cointegration and Stochastic Integrals.
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