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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
econometrics research.
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1|1 ¥eh B AT MBAEE HEREHEHH 1. This course is intended to c2 | BCF
THF B RV EE RS | help students to understand a
O HT AL S TER, definite, up—to—date
presentation of financial
econometrics for modeling
and forecasting financial
econometrics time analysis.

2|2, T#— I imA et E R M &S] 2. It further aims for P4 | BCF
R TR maximum flexibility through

what might be described as
an integrated modular
structure for the financial
econometrics time series,
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105/02/15~ _
U 105/02/21 | Introduction
105/02/22~ _
2 105/02/28 Stationary ARMA Processes
105/02/29~ _
3 105/03/06 Stationary ARMA Processes
105/03/07~ _
4 105/03/13 Stationary ARMA Processes
105/03/14~ ] o "
31 105/03/20 Maximum Likelihood Estimation
105/03/21 ~ .
6| L0s,03/97 | SPectral Analysis
105/03/28~ _ ‘ . .
7| Los/0a03 | lecture on special topic for financial research
105/04/04~ o .
8 150010 | Univariate GARCH family
105/04/11~ o '
9 050017 | Univariate GARCH family
105/04/18~ _
100 0s/04/04 | VeCtor Autoregressions
105/04/25~ _ . _
T 0505701 Models of Nonstationary Time Series
105/05/02~
120 05 /05/08 Threshold models




105/05/09~ o —
13 105/05/15 Univariate Markov Switching Model
105/05/16~ o .
14 105/05/29 Multivariate Markov Switching Model
105/05/23~ o .
15| 450590 | Multivariate GARCH family
105/05/30~ o .
16| 0s,05,05 | Multivariate GARCH family
105/06/06~ o .
17| o062 | Multivariate GARCH family
105/06/13~ o . .
181 . 05/06/19 Special issues of time series
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Pfaff, Bernhard (2008), Analysis of Integrated and Cointegrated Time Series
ELSTI X with R, Singapore: Springer.
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Application with R and S-Plus, N,
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