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The 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 furher explain how to deal with the problems of
heterogeneity and autocorrelated error,




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

( ViR B KE P RS B H 2 r;,’ixfm s PER e TR e RE s
E‘ﬁfi&f}rgﬁtﬂi $HREC-P~AR P — 57 o

(Z)EHE TP A5 $1-62 5P EHEANEFKETT (bl4e iaie TP EE 5
HREZCI~CHComp R 3 HC6T7 > L BHFLPHRAESTR) -

(Z)E kfpirim B RE P RANERE T i PEwn 4 ) - HARKT P RFHE
DO A ) 3 P RITHES SR T ()P4 e
(4o T (o) Fwin 4 | 7 4 RA~ AD ~ BEFPF > Q|35 7] o )

i o8 B RCY ) $e B RGE2) R
5 Y N ISR
1L giT PA%a 18 A R )ﬂé’il,j' # | 1.Students will be able to c4 | ABCDEF
& ﬁwﬁ%’(%%’}% i 7 MHE=| know and collect the
fr‘n*"fio commonly-used financial

timeseries data and
understand their respective

properties,
2 (2.8 8 4% A ] B AR 1 R AR 2.Students will be able to P6 ABCDEF
ﬁ—. @35 4e T4% ) A8 38 81 F 41 R | implement simple and
HX A (FRF%) Blig 2, multiple regressions.

Moreover, they are able to
use software and data to
estimate (and interpret) the
regressions and test the
relevant hypothesis,
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Pindyck, R.S. and Rubinfeld, D.L., Econometric Models and Economic

%t A Forecasts, Fourth Edition, McGraw—Hill International Editions.
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