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The purpose of this course is to teach the application of financial
econometrics, through readings and studying of investment articles, assist
students integrating the financial theory and empirical methods, investigate
the patterns of financial data, select the appropriate model, and interpret the
empirical results, The main content focuses on the measurement of financial
returns and risks, analyze and validate the various investment topics.
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of financial returns and risks,
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various investment topics,
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« [P HP AR i % (Subject/Topics) #
107/02/26~ )
Y 0703/04 Introduction to the course
107/03/05~ ) ] . .
2 L07/08/11 Introduction to financial econometrics
107/03/12~ ) o
3| lo0ss | ypothesis test and application
107/03/19~ _ _
4 107/03/95 Market model: simple regression model
107/03/26~ _ _ _
5 107/04/01 Futures hedging: simple regression model
107/04/02~ ] '
6 107/04/08 CAPM model: simple regression model
107/04/09~ _ ..
7 107/04/15 Weekend/January effect: dummy variable application
107/04/16~
8 107/04/92 ARIMA model
107/04/23~
1 07/04/29 Reward forecast : ARIMA model
107/04/30~| _ .
10 107/05/06 Midterm Exam Week
107/05/07~
11
1070513 | VAR model
107/05/14~
120 07/05/20 Spot and Futures: VAR model




107/05/21 ~
131 1970597 | SPot and Futures: VECM model
107/05/28~
14 L07/06/03 GARCH model
107/06/04~
15 L07/06/10 Risk variations and leverage effects: GARCH Model
107/06/11~
16 L07/06/17 Panel Data model
107/06/18~| __. _
17 L07/06/24 Firm value: Panel Data model
107/06/25~| __.
18 L07/07/01 Final Exam Week
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