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write a decent academic paper.

This course first reviews some fundamental approaches for empirical

research, and then proceeds to discuss more recent—advanced econometric
techniques for finance. In particular, the course will consider many empirical
applications of those methods so that, during the course, students will be
able to find some interesting topics, to conduct the empirical analysis and to
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2 113/09/29 Data types, Graph and Linear model
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3 113/09/29 Test for Basic concepts
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4 113/10/06 Data manipulation and Graph exercise
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6 13/10/20 Different Equation exercise
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7 113/10/27 Stationary time-—series models—ARMA models exercise




8 Eiﬁ?iiiw Stationary time-series models—Box Jeckings Selection |exercise
9 Ezjﬁﬁ)éw Midterm Exam Week

o " ~| Model with trend exercise
|| Modelling Volatlity(D exercise
2| | Modelling Volatlity(1D) exercise
13 Ezjg;gzw Multi—equation time-series models(I) exercise
14 Eijg;?iw Multi—equation time-series models(II) exercise
15 Ezjgggw Cointegration and error—correction model

16 ﬁzjg;;zw Final Report (I)

17 ﬁiﬁjigw Final Report (II)
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