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This course focus on the regression analysis of time series data. It includes
univariate as well as and multivariate time series models, The analysis
includes estimation and hypothesis testing, The course also emphasizes the
use of econometric software (R) to analyze real data.
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| |ZE2 Ak )55 65748 Learning regression models of time series data.

B AFEERNGET RBZM Z, | Topics include model estimation and hypothesis
testing,
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1 HL/09/11 Introduction of Time series
111/09/12~ ] ] -

2 111/08/18 Introduction of R and RStudio VLB BOE
111/09/19~ . ) . .

3 The linear regression model, model selection criteria
111/09/25
111/09/26~ _ ]

4 111/10/02 The stationarity and NW
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S| 110000 | ACF and PACF of MA model / AR(1) model




111/10/10~
6 /10716 ACF and PACF of AR / ARMA model and Example
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8| 1111030 A% % 2K /Unit root test (DF and ADF test)
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9 /11706 KPSS test and PP test
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11 The static model with AR error / test of
111/11/20 :
autocorrelation
111/11/21~
12 /1197 Newey West standard error, CO and PW
transformation /The Distributed lag model
111/11/28~
13 The autoregressive distributed lag model and Error
111/12/04 .
correction model
111/12/05~
e VAR model
111/12/12~ .
ﬁ—_ N
Bl s | BORS B ¥R
111/12/19~
g A
] 11112725 oS
111/12/26~
g A
7 120101 oS
112/01/02~ ks 5 . 5
18 o o0s | AARFRBCRERBMAL R B M A 112/1/3-112/1/9)
N RN G R R L Bl ~ 2k A, GRMAGRAL L, BRI
Bk | R,
AR EFR
KEXKH T, HRH
Foptt
Bt
PN Introduction to econometrics, Stock and Watson (2007)
7 Applied Econometric Time Series, Walter Enders (1995)
A Guide to Modern Econometrics, Marno Verbeek (2000)
Introductory Econometrics — A Modern Approach, Jeffrey M. Wooldridge
(2019)
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