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This course aims to build theoretical framework of empirical model and to
provide an explicit statement of theoretical assumptions for students. By
deriving model and applying quantitative methods to current news and
specific problems, the course will give students have a well understanding
in research methodology.

AFAERE D FERT L FR PR

Bamfe 8 pEA B4R T e (Cognitive) | ~ THR (Affective) | ¥ T it (Psychomotor) |
% P REEA o

- é.i’ﬁr(Cognitive) : :f,“ji_‘_ ﬁ_EZﬁ’LB rf":i"? D f‘if,‘ﬁ N 2= f;;‘;:;:}:;—r.j{ ééﬁj—r;\é\_,\‘% ggs R
- R (Mffective) : FE AP BAB - BTV BAE SR A B EREZFY -
= ~ 3t (Psychomotor) @ ¥ & izl p ens gl ds (T8 Ptk (T2 Y

ﬁ' i a“' " N v ﬂ -

" $e8 B (Y <) Fe# B AR(E %)

V| B AT T AR BEET T Students will be able to learn a variety of basic and
%, BT AABT A A B 42 | advanced economic techniques and their empirical
A, applications in finance,

2| B AT B E E A, B E| Students will be able to be familiar with many
ﬁ—?—fﬁ?ﬁ%%, #wPZ2E A A E| important research topics in finance and economics.
M2 IR, Among which, they can choose an interesting topic

to apply and analyze,
KE PRz A o AR EFEAKE 2R R
B B~ e (PT) B L se sm B o
| 34 | ABCDEF | 12345678 | A ~ 3dem ~ 7 1F BlE S TE 2433
FE M) F I
2| 4T | ABCDEF | 12345678 | A ~ e ~ R 1F Bl TE S H5m(3
BE M) F
T ~dR2 (70832
W)
ok R £

pEEIECE A % (Subject/Topics) %ar

|| 114709715~ c troducti 4 Data steuct
114/09/21 ourse 1ntroAuction an ata structures
114/09/22~ .

2| 110008 | REsearch Structure and Design
114/09/29~ ) ] _

31 114/10/05 Classical linear regression model(I)
114/10/06~ ) ] _

4 11012 Classical linear regression model(II)
114/10/13~ ]

3 114/10/19 Test for basic concepts of research methodology(I)
114/10/20~ ]

6 114/10/96 Test for basic concepts of research methodology(II)
114/10/27~ .

U Seat Work(II) Exercise




T e ws o)

T Twews

10 Eijﬁg;w Stationary time-—series models

n| | Heteroskedasticity Volatility(D

2| 77" Heteroskedasticity Volatility(ID

13 Eijg;?iw Test for model specification

14 Eijg;;w Multiequation time-series models(I)

15 Eijggzw Multiequation time-series models(II)

16 E:;észiw Final Exam Week

R
NP E S TS SV T 10T 20 Report
SR p iy st pagRl o B

B 4 sc A

Fo AT B 3hAT

24 E v EFEEE A > AHE £ & 23R IESTEEP(Society , Technology,

Economy, Environment, and Politics))

L5 e

we gy
PR
= AANEFEARNET(FA 3 FERIT M TESER)
Fﬁqﬁi a ¥
ELE SRS
‘ FEEFEMEH, NEFHAEMAF
s
PER i :i by}
ad 4 B ARFH H A S, R, SRR
KPR | RABASH HHE, BA
Ear A A
\galter Enders, Applied Econometric Time Series, Fourthe ed, Wiley. (A& &
)
4 o
. ®LFEE: 200 % @FEFE 200 % @HFIFE 300 %
TUES | emiE 300 %

b () ¢ %




THEEA I k% $u o https://web2. ais. tku. edu. tw/csp & 4 Firk
ﬂﬂﬁkﬁ,%rkﬁﬁéiﬁgﬁﬁJ@»o

Xrgﬂﬁr HARRAE 2 TAEABRE S TRIHF ) o T LREKH
P ABERER AFIT® ULFPE o

TLBXMIT0081 0A ¥ 47 /x4 F 2025/7/30  23:10:18




