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o IRAM: 1-9 7, 18 kiR
o WiIRA: X&, AT9K; EHR, BEIK
e RAZ I M : http://www.liuyanecon.com/ug-em-2025/

o & “xlz FLRF” BT
o RiHHRA EAE, TR

o BT UiA: 1iuy2696@sysu.edu.cn

o AE: BFIT 414
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o M LA ERE-F IR
Q@ AFH: M3k, (HELHFF A Stata R AY, %=, HFHF HKAL, 2023
o M3k: http://www.econometrics-stata.com/
@ Angrist and Pischke, Mostly Harmless Econometrics, Princeton University Press,
2009

Q XA H: Cunningham, Causal Inference: The Mixtape, Yale University Press,
2021

e M3k: https://mixtape.scunning.com/
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o &Mk, ¥FUiH: jinshy250mail2.sysu.edu.cn

X T4, ®FURA: 1iuyt2630mail2.sysu.edu.cn

o E¥ils, T WE4: yuanwy6@mail2.sysu.edu.cn

R&ER, ®FUR4: 344324895Qqq. com
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o WAL MR, KF, MM, BH
o HMARE: EHZH, T X, HIEEEHFIEGE, ARG HILEE D fF
o HAbFFAH444E: http://www.liuyanecon.com/book-linearalgebra/
o MEF It 5P st
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o EAMF: B, 3, HRHEL, FdibT
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o HE|NAL, ZFEI. B, %1 Al, %% Wikipedia. %2
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Econometrics is an application of statistical methods to economic data in order to
give empirical content to economic relationships.
— M. Hashem Pesaran (1987)
“Econometrics”

The New Palgrave: A Dictionary of Economics
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e

Economics is the science which studies human behavior as a relationship between
ends and scarce means which have alternative uses.

— Lionel Robbins (1935)

An Essay on the Nature and Significance of Economic Science
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—NEHLE

A physicist, a doctor, and an econometrician go out hunting. They see a deer. The
physicist fires first — his shot misses 5 feet to the left. He says “crap, I forgot to
account for wind resistance.” The doctor fires second. He misses 5 feet to the right,

before he can say anything, the econometrician yells “Yay we got him!”

— Anonymous
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Gt AR R

o it EA AR MRAFIEN £ R, BIEALIR £ FIA
o HARMFIE, RAFIEAY A KA (true value): & BBt it kR &
o K E: HMAHMMAAZHALT LY ML SRHME, P24
o B BLFF—RAENEFF—F, XCHFRLER “CFHHAN”
(“mean person”)
o HAFH, Wmitad, T XIEAMRGHFFMH
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TELZFFE: EL
o Econometrics # #5425 K Ragnar A. K. Frisch (1895-1973) % 1926 < X ¥
o #k: econo A4, metrics £ it E
o Frisch (1936) &t & % % % % (Econometric Society) & F] Econometrica — & #£ i
BRE, HEZFFRAZEK %I, BF R ERFTEIENES, AKX
BT 3 P AR AT — AN 3 Rk 69 AT 3R,
o BiA2F 5 K Joseph Schumpeter (1883-1950) £ (& F /A7) F4-E: &K
FREERNTEFZM, BAZFAZRARTURAKF A
o —tHwAw, EEFIEZEILE HARITHAM, BNFAANAMLTIE R R R HKIE,
Mo ik KA AR89 2 5248 7T A T 25206948 38 047
o ¥ 37 keyKE 5| N: Cowles Foundation
o ®# 4 Chicago University, 50 %X # %] Yale University
o T RAKMMMRMKEZLFFE, v Koopmans A K&
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WBEFE: HRSHF

o MEF Ik vs Nt Fik

o AA KX (reduced form) 7 ik vs £ H) (structural) 7 ik

o LM T ik vs FAK/IRSKT E

o A& vs Bt 1] 57|

o EBFUAMEA vs & HIRAAAE A

o ERARMERIE vs B ARk AE, WL LEMAIE, FEEMEIE, KKIE

o AITARA vs MBFIRA, ATAFasd

X & e FRAFIR F 13 it % 25/27 W



$it
ENEFHFER. TETHREBITELFFEIE

1969 Ragnar Frisch (1895-1973) , Jan Tinbergen (1903-1994)

1975 Tjalling Koopmans (1910-1985)

1980 Lawrence Klein (1920-2013)

1989 Trygve Haavelmo (1911-1999)

2000 James Heckman (b. 1944), Daniel McFadden (b. 1937)

2003 Robert F. Engle (b. 1942), Clive Granger (1934-2009)

2011 Thomas J. Sargent (b. 1943), Christopher A. Sims (b. 1942)

2013 Lars Peter Hansen (b. 1952)

2021 David Card (b. 1956), Joshua Angrist (b. 1960), Guido Imbens (b. 1963)
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&R Rz S5RRE

o LB 3] (unsupervised learning)
o H&y: K—mHWAITRE, ¥, ERFMIETERLA —COFIE, RIFL
SUSEIVNE SRS F o
o MAS F: EARIRA, EFIRA
o I B3] (supervised learning)
o HAHGTMEAIRY, A Y 5EH X HBOHKY = £(X)
o Zif, ERFAXERN = 2RAAHN I RT FLE
o %ML % 5] (reinforcement learning)
o BILIR KA AL X 5] KAg B e ah ALK P AL

o FH#4e AlphaGo, LZ&REF D, AL Al KiE 5 A 4 Deepseek #9 & ak
AL ARIIFBINGHFRER, RELFREF I Foigils 5] Fik

X & e FRAFIR F 13 it %27 /27



	课程介绍
	导论

