      Advanced Topic in Econometrics: Nonparametric

Econometrics with Stationary and Nonstationary Data 
                 Li Qi

This is an advanced topic course in econometrics. I will first  review asymptotic theories of parametric regression models with weakly dependent and non-stationary data. The main focus of the course is nonparametric econometrics. We will study nonparametric density and regression function estimations with independent data, weakly dependent stationary data and non-stationary data. I will provide detailed asymptotic analysis. Finally I will discuss nonparametric estimation of diffusion processes.  Various empirical applications will also be discussed. 
Exercises will be given after each lecture. Exercises will consist of three types: (i) theoretical problems, (ii) simulation problems and (iii) empirical problems. Theoretical exercises will be collected within two days after the assignment is given. Simulation exerises will be collected within four days, and empirical exercises will be collected within ten days
Contents
1. Review of Asymptotic Theories 
2. Nonparametric estimation of density functions

3. Nonparametric estimation of regression models

4. Semiparametric varying coefficient models

5. Nonparametric estimation with weakly dependent stationary data

6. Nonparametric estimation with non-stationary data

7.  Nonparametric estimation of diffusion process. 
Textbook: There is no formal textbook for this course. Detailed handout will be distributed to students. 

Reference Book:  Nonparametric Econometrics. Li, Q. and Racine, J.

Princeton University Press, 2007.

Grading.   Homework acounts for 60% and an exam weights 40%
