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From this course, students are required to understand the analytical tools
and make prediction of economic and financial time series data, which could
apply to many fields, such as economics, commerce, market analysis, finance,

social science.
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Students will be able to understand basic concepts
and scope of the economic or financial time series
analysis and what circumstances are

suitable for using these analytical tools,

F AN RS H A BRNN F IR N
RAEE, ETRR, BN
ROR FIRNGEA G ILE

Students will be able to learn, derive and practice
advanced formulas in order to get firm foundation in
depth with advanced topics in future leaning career,
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Students will be able to discover popular economic
or financial issues, collect time series data, use the
computer program to get analyzing results. They are

also required to interpret or explain the empirical
evidence,

B P2 p A -

ﬁ.ug‘; PN %j\% ,g\f%(gf—» /;175:;1’_@_—» U

LR A I yoi g

1| 347 | ADE 25 E S Blok S TE R OF

2| 4T | ADE 25 ES Rl S Pk~ TESFOE

3| 34 | ADE 25 EAISN Sl Rk~ TE S FOE
® ke R £

i pHp A2z n % (Subject/Topics) e

IV B M) SR Stata H BRI A48

el oo s G

[l oL e

U iugrop | AR BE O

e am e

ol o, 2

el oL e

SixﬁZQN ARDL ## (III)

o g g

o T gk (R

np o | Unit Root Test (D

12 122;22;;? Unit Root Test (II), Cointegration (I)

|| Cointegration (11)

1a| VOO B el Data Model (1)

109/06/07




109/06/08~
15| L 4os06/14 | PAnel Data Model (I1)
109/06/15~ .
11 109/06/21 MARA (EHREH)
109/06/22~ e .
7] voseese | SAARF RBORZIAM R E K B 4
#:109/6/18-109/6/24)
109/06/29~
VV‘ >y ’Fﬁ .
180 00/07/08 BT M AH £, 2% : Panel Data Model (III)
1 FHEFRF, B5 T2 é%%, Rt A RAuNELE (5 THER BAARELE 4
i ok %), BB, a‘ﬂ%}iﬂ ﬁk =+, BOFAEREERBIE,
AREE | 2 BFEEL/3E, BB ke E,
3. %ﬂ*%ﬁ%ﬂ:%’fﬁi%%ﬂ* —:‘5—
EXRE | B, #ZEHE. L (Stata %EE)
s | REIE REBAGE (2013), “FFERESR", %33R, BEEZEHRAMRAS
KPE 8| (2368-4198 ext.15 or ¥FSkE : 0936-098625).
K
P, Hill, R. C., Griffiths, W. E., and Lim, G. C. (2012), "Principles of Econometrics."
77 T | (4th Edition) # EZRAMR A (2368-4198 extl5 or HFskit
0936-098625),
23 11 "‘u’ < 2. e By o’ < s 77 M > A —
*‘ggj S f CRP g » SRR § R E L R )
®LFE: 200 ¥ @FEHFE:200 % WHEFFE 300 %
FHEA | emARFE 300 %
T &Lt () %
"HHEE A F I kM) #n Chttps://info. ais. thu. edu. tw/csp & d %At
I 4 BEoRDBFN "TREFFLAFRE & o
MR BB R DL R DERPE 0 S A ARG A F e AT
TLBXB3M0264 0P 537 /£ 3F 2020/3/5 10:13:56




