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This course focuses on the synthesis of financial theories and empirical
applications, We first distinguish alternative data patterns (cross section,
time—series and panel data). Then, we introduce the linear regression (simple
or multiple) and how to estimate parameters of interest as well as test
relevant hypothesis. The meaning and application of dummy variable is also
discussed. Finally, we further explain how to deal with the problems of
heterogeneity and autocorrelated error,




AGFAERE P HRE P ERR 5 T Pos a4 A
-~ P EREBGER
(- ) Mznar (Cognltlve BACAE Cl =R ~C2 B~ ~C3 B* ~C4 ~47 -
C5 06 £l
¥ Pl #7 ~P2 8 E B P3 B HEIE
P4 B33 it ~PH pd it ~P6 £]iF
Al £ ~A2 F B ~A3 £4R - A4 R
AD pit ~ A6 F B

(=) "t ; (Psychomotor # #EP)AR

(2) "H &, (Affective f§FA)4E 3

CREPEE TP EEA )~ T ka4 ) 2 ApR

( VAR EALRK T P AR W 2 ra’&fm S-S TATIE BRI o AR EE A U o
ﬁﬁiﬁfff??%ﬂﬁ* HHEC-P~AE P -7 -

( ) éfﬁ%rp*i%]%»J}il6_\;73;']3&’IT&E’;IJ&@%}%&“"P’?(M,QP:Wfrrg*ﬂé%\J
HREZCI~CHComp R 3 HC6T7 > L BHFLPHRAESTR) -
()i%%““‘wﬁﬁﬁﬁﬁﬁﬁ@mmrﬁﬁﬁ SR - R RE TR A
AT S A 3SR RIVHES G ket 4 (Blde s T ka4 ) F
¥FA -~ AD - BEFE’* U E=2 R DR
B , , ) . AP B
piR(? = T8 P E(E
5. w3 (72 w3 (&) P S| P i
| |GEZ A S AL F A E | Students will be able to C4 ADEF
¥, e E MY T ML > 45| know and collect the
P commonly-used financial time
series data and understand
their respective properties,
2|RBEANAMEE 188 8 948 | Students will be able to P6 | ADEF
WA H o @354 T4E A 48 B | implement simple and
BRBY B FOR R R A, MR SAR| multiple regressions,
- Moreover, they are able to
use software and data to
estimate, interpret the
regressions and tests
P6 ADEFGH ‘
SERARKEMFNARETINEZ
éﬁ#ﬂ’ﬁk
ﬁ%iﬂi S F R R 6o ek
W5
#H%Fﬂ%f’ﬁmg B g
=
Students will be able to
3 |EZ AN RS F R R T P B 69523 | Students will be able to P6 ADEF
E—i#ii’i f‘]‘ HEE W FE0LakT | employ the models and
A8 B P REE B B L2 9 A 8 3% | methods to empirically
analyze some simple problems
of financial markets.
P6 ADEFGH .
%}ic%i’ BARHE R 5
i
HKE AR KFREAIF T
O B2 g0 Rk R
; wE P& ¥*F Kk e Sk
S ELE A g ROMBHE | L S it T E R T
*i P il G R EES ﬁ?ﬁﬁ-z% SR TR AR e
I




R AT Y B LA MR A | R SR RN
@%ﬁﬁ,%?@ﬁﬁﬁ&mm% Y LI AN I
R E R X, R
.
SR RS SR AT eS| e R N E AR )
S5, ARG R B b e Yoot At
AMAMAAERE TR EZ S EER
APALZ WP E KR o T A AA AR R P
KL xBAAEZ R BEP oA AR
frig 278~ 1 0% 2 fpee
T EY N B N OBTE Y T2l y T WL NS NN 3
& Py ogas | Mo ECIORET A SRR A SR
= Rl e
g 4 b e PEALE ~ BB SR RE e EFEDAR BB
& FRARIATEER ﬁ%’ékzg‘zaﬂiﬁt‘"m%ﬂjaﬁfno
BRI AL AR G HRER o g
U 1 7 Lt AR - N g .
O By i f2H ’ﬁ*{iﬁf@’f T RIIRI B E L o
e AL TfEAN S FRAADEY > FRFE N T AN
\ 4 13
O pATEBEILEBEY frnb*‘ DR R MR Y i R
s ABRBHEE AR AT S T &g
i CE LR
& R R 350 12 efE ik B AT -
ERFH T ER %pﬁéf’ﬁ? A€ » FENAFIF R
NN A I 7
<> @FE‘ e Fﬁ—& %'J—l;'?i?_#‘/r'—’ . fﬁf”‘ B\F' o
W oo 2 g ml s FRSERBTZ 2B EA#H o > FRBABRIETHRLR
bEEEHBERY ¥ ’ P PRI
O eSS R #1 E"V;EF @ﬁnhﬂ}ff']ﬁ"{i’f’
F%‘ )i z\
S lp gdezs n % (Subject/Topics) #ir
100/09/05~ ) ) ..
100/09/11 Review of math essentials, probability cocepts and Chl
statistical inference
2| WIS phe Simple Linear R ion Model Ch2
100/09/18 e Simple Linear Regression Mode
100/09/19~ ) . .
100/08/95 The Simple Linear Regression Model Ch2
100/09/26~
4 Interval Estimation and Hypothesis Testing Chs3
100/10/02
100/10/03~
5 Interval Estimation and Hypothesis Testing Chs3
100/10/09
100/10/10~ .. . .
6 100/10/16 Prediction, Goodness of Fit and Modeling Issues Ch4
100/10/17~ .. . .
7 100/10/93 Prediction, Goodness of Fit and Modeling Issues Ch4
100/10/24~ . .
100/10/30 The Multiple Regression Model Ch5
100/10/31~ g
%1 100/11/06 Wp A A




100/11/07~ ] .
10 100/11/13 The Multiple Regression Model Ch5
100/11/14~ ] . ‘
11 L00/11/20 Further Inference in the Multiple Regression Model Ch6
100/11/21~ ] . ‘
12 100/11/27 Further Inference in the Multiple Regression Model Ch6
100/11/28~ ) o _
13 L00/12/04 Using indicator variables Ch7
100/12/05~ o
141 0/12/11 | Heteroskedasticity Ch8
100/12/12~ ) ) ] '
151 oo/12/18 Regression with Time-Series Data Ch9
100/12/19~ . .
16 100/19/25 Random Regressors and Moment—Based Estimation Ch10
100/12/26~| _. ]
17 L01/0L/01 Simultaneous Equations Model Chll
101/01/02~ -
18 101/01/08 WMARE KA
%
AR EIE
wEXRH | T B
Principles of Econometrics, Fourth Edition by R. Carter Hill, William E. # 3
ERRZ R X
¥ 4 g l.Introductory Econometics—A Modern Approach, Fourth Edition by Jeffrey M.
7 Wooldridge ¥%& 2.8 #:t & -EviewstWEA LR AT A AMETEZ HEZHE
R
#Léif%i 45 ss, s A g 1 - IV PPN
i Fo (A @ ¥ W ATRPART P TR L PARFFER)
QT RL 200 % OETHF AL 300 % @EKRF L 1350 %
0SS epgas: 100 %
PO | etk (BEsE) 50 %
"REFH APk u thttp://info.ais. tku. edu. tw/csp 2 d Fitfi
o #F (%x http://www. acad. tku. edu. tw/index. asp/) % #F TR F+F
s X -EL AT R
MAB PR T E o R T BRKHE 0 p AR R CF e LS -
TBBXB3B0124 0A $A4F /£ 4F  2011/10/15  1621:13




