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SEMINARS ON FINANCIAL TIME SERIES
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The goal of the course is to mix the application and theory throughout the
materials of statistical time series model as a level accessible to a wide
variety of different students. There are four parts in this course, The first
part begins with examples of time series model and characteristics of time
series data, and the second part focuses on the analysis and applications of
univariate time series model, The third part covers the analysis and
applications of the multivariate time series, The last part introduces the
special issues on time series models,
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(Subject/Topics) % ir

108/02/18~
108/02/24

Introduction

108/02/25~
108/03/03

Trends

108/03/04~
108/03/10

Models for Stationary and nonstationary time series

108/03/11~
108/03/17

Model specification

108/03/18~
108/03/24

Parameter estimation and model diagnostics

108/03/25~
108/03/31

Forecasting

108/04/01~
108/04/07

Seasonal models

108/04/08~
108/04/14

Lecture on special issues

108/04/15~
108/04/21

Times series regression models

10

108/04/22~
108/04/28

B E

11

108/04/29~
108/05/05

Lecture on empirical practices

12

108/05/06~
108/05/12

Time series model of heteroscedasticity




108/05/13~ . . . .
13 108/05/19 Spectrum analysis and its estimation
108/05/20~
14 108/05/26 Threshold models
108/05/27~ .
15 108/06/02 Vector autoregressive model
108/06/03~ L )
16 108/06/09 Multivariate GARCH family
108/06/10~ L )
17 108/06/16 Multivariate GARCH family
108/06/17~
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Cryer, Jonathan and Kung-Sik Chan(2008). Time Series Analysis with
4421k | Applications in R. N. Y.: Springer.
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444 5 1. Tsay, R. S. (2014). An Introduction to Analysis of Financial Data with R.
New Jersey: Wiley.
2. Tsay, R. S. (2014). Multivariate Time Series Analysis with R and Financial
Appications, New Jersey: Wiley.
3. Tsay, R. S. (2012). Analysis of financial time series. New Jersey: John
Wiley & Sons, Inc,
4. Chan, Ngai Hang (2010). Time series: Application with R and S-Plus. N.
J.: Jhon Wiley & Sons, Inc,
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