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macroeconomics,

Introduce the time series models and discuss the applications on
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on empirical studies,
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Tl o R % (Subject/Topics) %3
1 123;22;?? Basic Econometric Concepts

2 123;2222~ Arima model

3 123;22;;§~ Arima model

4 123;?3;§2~ Arima model

5 12322;2? Unit root tests and Cointegration Analysis
6 1232222~ Unit root tests and Cointegration Analysis
7 12322;;; Unit root tests and Cointegration Analysis
8 12322;23~ Var and VECM models

9 1232?;2: Var and VECM models

10 12321;?; Var and VECM models

11 12321;;& Var and VECM models

12 Loz~ Garch model
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100/11/28~
Bl sos12/04 Garch model
100/12/05~
4 o121 Garch model
100/12/12~ ]
151 oo/12/18 Nonlinear and threshold model
100/12/19~ ]
161 0/12/95 Nonlinear and threshold model
100/12/26~ _ . .
17 L01/01/01 Term paper discussion and presentation
101/01/02~ _ . .
18 L01/01/08 Term paper discussion and presentation
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