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Introducing advanced econometrics concepts and empirical analyses, including
2SLS, non-linear limited dependent variable models and simultaneous
equation, Furthermore, various time series models are also discussed in this

course,




ASARRE P IRE PR s AT P 4 AR L

-~ P EREBGER
(- ) Mznar (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
5 pit ~ A6 7B

CRERERE TARA S T RO 4 ) 2R

( ) R RSAR SR P AR W i 2 r;&f‘—’j s T 2 TER % PRk B
ﬂﬁi:ﬁrﬁﬁ;‘li HEC-P~AR P - 37 -

(C)FE8E TP g% $1-62 5@ TENERFEETT (b4 i TP BE &
HEZC3~CHCompF > R ZHANCOTT » i B FLPHALTR) -

() 'F%“T’Téiﬁffrgﬁﬁﬁﬁ [$REE T CDPsid ) c HARE P HREHE
D) ) SR RITEA SR T AR A o
(4o T (o) Fwin 4 | 7 4 RA~ AD ~ BEFPF > Q|35 7] o )

¢ $e8 B RC? 2) Fo 0 () R
~(F ¥ T w(# Y
5 PR & | k(PP Al 4
1|1 Amsk B A S M E B2 ® | 1 Enhance students’ P6 ABEFG
Z TR, understanding on advanced
2 %%%iﬁz\,[‘ = &K Z 3L 3| econometric concepts.
Z JE R BLE AR AE, 2 Applications and analyses
S HEEZARFRHBLE EN»H | of advanced econometric
X AEA. theories,
3 Provide a basic training for
empirica} research of
students theses,
KEPERZKE > Z2HFE 2
):}f‘ 4 T 7 2 o4 T E 5 04
g wE P& Er APt IR E
1|1 g B AHERTZRBERES| A ~HHm R IF ‘36\55?‘15@ R TS
= T #, ‘ N ‘ ERNN 8
2 i%’é%%iﬁfﬁl‘%ﬁz B2 3
Z e BLE IR ERAE,

SREAZAHMAGLETEINZ
}#‘2’_\*@{»/\» o




APARZ K P EHE L B ARREA S FEE PG

LA BReAAZE B PO M
O Rdmd mAmEd JE T SR A WAL E A s s
Afrg i/r' ~IEXR #E}%@o

) B N 2 = > 3L s P N N ‘_&L‘ -
O PHEET EF AL DR FORET PR R R e S
Re F oo
. N ¢ gE A £ 74 ~ il-#i\ 73?\\3:%\'{3’- ‘f{"“i%}b}%m%\j\’%}b}%
FRERAKREGEE LT PEALE -7 A e
<> /H;/‘I’;\j\';/ Kﬁ_?g ﬁ?ﬁ’\%ﬁ;%iﬁﬁm%%qéc‘rﬁvo
O BY e gy ;B—"E F 5 A AR C A& G HEE RS E 0 A
oo lefrr xR B EE R o
~ R Rp A B ASEY o HEE R A A hRE
AR Ay N F :
O N X ok foi 4 ,i%%‘g{;z_@,gsésﬁ,ﬁ%{ﬁ o
5 AR OFEE AT R TR Er TE 7 R
A e gaps TR L LY f ‘ ik
<> e *7":% FF {Eﬁ*/ ;Ih%’ I/(_,ﬁ i’{ﬁé}:’/-{;—ﬁ;a%o
o | LR R RS RIEMPULE > FE 1B LR
L L (e E= Y 1 2
O BEeFERSARE blgegat hiraafiEe
1 . 2B s R W G ke 2 s -
O B EHFEEBERS VR RET L LR AR 0 FRERRORE G
I_wt_ ~ ;Ufa:' ~ %ggb‘f\—jll‘irav o
ok e B A
i,t 2 ey . . s
o |BHPAsE n % (Subject/Topics) % ir
101/02/13~ o
U 010910 | Chapter 15: IV estimation and 2SLS 10
101/02/20~ ) _
2| L1022 | Chapter 16: Simultaneous equation (I)
101/02/27~ I
3 jgr030s | 228 BRME
101/03/05~ ) _
| 110311 | Chapter 162 Simultaneous equation (II)
101/03/12~ o ‘
S| lowss1s | Chapter 17: Limited dependent variable models (I)
101/03/19~ o ‘
6| o105 | Chapter 17: Limited dependent variable models (II)
101/03/26~ o ] . _
7 Chapter 5: Univariate time series modelling and
101/04/01 .
forecasting (I)
101/04/02~ o ) . .
81 101/04/08 Chapter 5: Univariate time series modelling and
forecasting (II)
101/04/09~ o
9 Losoa1s | Chapter 61 Multivariate models (I)
101/04/16~ o
10} \Loage | Chapter 61 Multivariate models (II)
101/04/23~
11 Chapter 7: Modelling long-run relationships in
101/04/29 | .
finance (I)
101/04/30~ ] . -
121 50170 Chapter 7: Modelling long—run relationships in
5/06 | o
finance (II)




101/05/07~
13| 010515 | Chapter 81 Modelling volatility and correlation (I)

101/05/14~
14 Chapter 8: Modelling volatility and correlation (II)

101/05/20

101/05/21~ T
151 110527 | Chapter 92 Swiching Models (I)

101/05/28~ T
161 0106003 | Chapter 9: Swiching Models (ID)

101/06/04~
7\ o610 | Chapter 10+ Panel data (I)

101/06/11~
18] 010617 | Chapter 10: Panel data (II)

i %
ARER
rEXH | TR, ZER

“Introductory Econometrics for Finance' by Chris Brooks, 2nd Edition,
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"Applied Econometric Time Series", by Walter Enders, 2nd Edition, Wiley.
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