1B 1008y 1 80 3akEr34

PRAL E A

B E ik g | Ea

wKET Chung-chu Chuang
FINANCIAL ECONOMETRICS

[ SN

BA - FATIA

g =
i TR IR
TMGXMI1A P

Aoet % T P

P,;,,_,g evﬁ,ug{m/,}ﬁﬁgéﬁé |%Ta 4 27 ygb?,,& 1 MFIREP L —%ifﬁﬁg o

4 A
,J‘E s *—b{ . 1 4

(.
<%
)
Nt

w }

5

w )

Loy
¥

(.
<%
)
Nt

Jm 2%
w }

|
= =t

T o "EmoO0w
5
)

et

ﬂf\;\_( bk =k = = =k =k

R AR i R S S L
EESEHFEEY 204 o
KA S S X0 S T
P17 3ARE Y 22m 4 o
%Lx ﬁ’rb 2z ,,b 4 o
EEXEFIF2 004 o

¢ ,;‘; 4 o

/‘Qx$$ o

FALf

MR ERA R E RGN, CaBaFsi B2 EHRBEINES
SERRMET, W TRAARBHET,

This course is to introduce the techniques of financial econometrics from
basics to advanced modeling, which includes regression analysis, univariate
time series and multivariate time analysis for application in finance researchs,




ASARRE P IRE PR s P 4 AR L

- PR A(EE
(=) Tz (Cognltlve MACAHR 1 Cl =R ~C2Hf-C3 &* ~C4 »47 -
Co #=#~C6 £l
(=) "#ta , (Psychomotor f#£P)4E# @ Pl #-i ~ P2 8 F & ~ P3 M= 4k i -
P4 B33 it ~PH pd it ~P6 £]iF
(=) THR ) (Affective BHAAES (AL 452 A2 F B A3 €4 M R
AD pit ~ A6 F B

CREPERE TRERE R T kAT 4 2 AR

( ViR B KE P RS B H 2 r;&fm S-S TATIE BRI o AR EE A U o
ﬂﬁi:ﬁrﬁﬁ;‘li HRC-P~AZ P - 58 -

(Z)F$RE "5 $1-62 55 BH G EETT (bldc: iuie T RE &
HREZCI~CHCo7pF > R gEACOTT > L B HFLPHRELTR) -

(=)f 'F%“T’”ﬁffr%ﬁﬂ&%ﬁ@p“ CrPreind ) c HARF P REHE "
s a3 g S RIVHES] SR Cedrrean 4 (b4 T avrpran 4 | &
¥&A ~ AD ~ BEFp= > RI32HE 7]) o

B , , N R el
#E P E(Y <) TE P R(E2)
E= w3 PARR B | kot i 4
1|1, b8 AT sk € B $TA 53 1.This course is intended to P3 | ABCDH
LR AR R B0 B 85 9 7| help students to understand a
AL EIAR, definite, up—to—date

presentation of financial
econometrics for modeling
and forecasting financial time

analysis,
2|2, FT#E— B3 m BFH 0F R B S AR 2. 1t further aims for A2 | ACDF
TR Pk LT maximum flexibility through

what might be described as
an integrated modular
structure for the financing
time series,

KE PR R 88 > 2

a HED e R
1|1 HBhFAT AT MR FE R 2B 1D TN N S R
T LR AT IR 0 B B B LS o A
AR LA,
212, THE—F R B 5o M B A S At~ A it AR AR L 24

TR,




AL XP A KBTI ARA A S P

M B R A FEE P P
& Fititpawmga FoUER Y s chviETAE s WL R BR A H R
S ERTINEL ) I
—Lﬁ\ii\”ﬁ“/ﬁ)}}?%$)~;}iy“P’Ebw%\,é,\*ﬁ‘\‘?jbf;é:éi’
& PR & TR 2
@3‘?’ ?‘:‘:{Lo
o RAPEALE B S RE U EF B Ak BB
S R o fo B PEALE v
O REARERIEE | gy R R
ERFE A AR A p R s E o i
[ S L e Id fE R R . ’
© FEERRRRT Rl iy B2 ARE AL
‘ AT fRR R B RNDFY > FERFRE AT AR
EAVIRCTE oo I 4 33 N
® T REIEFY frac 4 o B ABLBEY iy EE o
. B AEEFES AR WE T N E T R
LR S R Bt g -
o DE e D AR  FEMEAE 0 B AEE R
»A E?’\ -ﬁ 7 7
¢ BEEERSARE gmegee o pironta
& L EEEHMERY PRFFREAR L L FRASTE PR CFRIRR S
7 7 ;—Hg_ N ,;_;;a:"‘ %gé‘;—fr:til?v o

ERC

*

= P AR M % (Subject/Topics) %
100/09/05~
1 : .
L00s0s,11 | Pifference Equations
100/09/12~
2
100/09/15 | @8 Operators
100/09/19~
3 .
100/09/25 Stationary ARMA Processes
A 100/09/26~ P “
100/10/02 | T orecasung
100/10/03~
5 : Y . .
100/10/09 Maximum Likelihood Estimation
100/10/10~
6 .
loo/10/16 | Spectral Analysis
100/10/17~
7 . . . .
100/10/23 Asymptotic Distribution Theory
100/10/24~
8 : .
L00/10/30 | LAnear Regression Models
100/10/31~ ) _
9 Covariance—Stationary Vector Processes
100/11/06
100/11/07~ ) _
10 Covariance—Stationary Vector Processes
100/11/13
100/11/14~
11 .
100/11/20 Vector Autoregressions
100/11/21~ _ . _
12 Models of Nonstationary Time Series

100/11/27




100/11/28~ L. . .
13 100/12,/04 Univariate Processes with Unit Roots
100/12/05~ ) i
14 L00/12/11 Cointegration
100/12/12~ ) . o .
15 Full-Information Maximum Likelihood Analysis of
100/12/18 .
Cointegrated Systems
100/12/19~ ) ) N .
16 Full-Information Maximum Likelihood Analysis of
100/12/25 .
Cointegrated Systems
100/12/26~ ) . o .
17 Full-Information Maximum Likelihood Analysis of
101/01/01 .
Cointegrated Systems
101/01/02~ ) ) N .
18 Full-Information Maximum Likelihood Analysis of
101/01/08 .
Cointegrated Systems
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Rachev, Svetlozar T. Stefan Mittnik, Frank J. Fabozzi, Sergio M. Focardi and
¥ sk h Teo Jasi¢, Financial Econometrics: From Basics to Advanced Modeling

Techniques, Wiley Interscince, 2006,
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with R, Springer, 2009,
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R, Springer, 2008,
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