淡江大學九十五學年度第二學期課程教學計畫表

1、 名稱：貨幣理論與政策
2、 授課老師：黃河泉
參、開課系所班級：財務金融學系碩士班
肆、必選修：A組必修
伍、學分數：3
陸、先修科目：

柒、教學內容及進度：
1. [2007.03.01-2007.03.15] 
1、 Mankiw, N. G., Romer, D. and Weil, D. N. (1992), "A Contribution to the Empirics of Economic Growth." Quarterly Journal of Economics, 108, 407-437. [OLS, Eviews]
2. [2007.03.22-2007.04.12] 
1、 Levine, R., Loayza, N. and Beck, T. (2000), "Financial Intermediation and Growth: Causality and Causes.'' Journal of Monetary Economics, 46, 31-77. [IV, Eviews]

i. Beck, T., Levine, R. and Loayza, N. (2000), "Finance and the Sources of Growth.'' Journal of Financial Economics, 58, 261-300.
ii. Aghion, P., Howitt, P. and Mayor-Foulkes, D. (2005), "The Effect of Financial Development on Convergence: Theory and Evidence.'' Quarterly Journal of Economics, 120, 173-222.
3. [2007.04.19-2007.04.26] 

1、 Clarida, R., Gali, J. and Gertler, M. (2000), "Monetary Policy Rules and Macroeconomic Stability: Evidence and Some Theory." Quarterly Journal of Economics, 115, 147-180. [GMM, RATS]

i. Favero, C. A. and Rovelli, R. (2003), "Macroeconomic Stability and the Preferences of the Fed: A Formal Analysis, 1961-98." Journal of Money, Credit, and Banking, 35, 545-556. [GMM, EViews] 
4. [2007.05.03-2007.05.10]
1、 Shen, C. H. and Hakes, D. R. (1995), "Monetary Policy as a Decision-Making Hierarchy: The Case of Taiwan." Journal of Macroeconomics, 17, 357-368. [Threshold, GAUSS]

i. Hansen, B. E. (2000), "Sample Splitting and Threshold Estimation.'' Econometrica, 68, 575-603.
ii. Taylor, M. T. and Davradakis, E. (2006), "Interest Rate Setting and Inflation Targeting: Evidence of a Nonlinear Taylor Rule for the United Kingdom." Studies in Nonlinear Dynamics and Econometrics, 10(4), Article 1. [Threshold+GMM, RATS]

2、 Estrella, A. and Fuhrer, J. C. (2003), "Monetary Policy Shifts and the Stability of Monetary Policy Models." Review of Economics and Statistics, 85, 94-104. [Structural Change, GAUSS] 
i. Bai, J. and Perron, P. (2003), "Computation and Analysis of Multiple Structural Change Models.'' Journal of Applied Econometrics, 18, 1-22.

ii. Duffy, J. and Engle-Warnick, J. (2006) "Multiple Regimes in U.S. Monetary Policy? A Nonparametric Approach." Journal of Money, Credit, and Banking, 38, 1363-1377. 
5. [2007.05.17-2007.05.24] 

1、 Loayza, N. and Ranciere, R. (2006), "Financial Development, Financial Fragility, and Growth.'' Journal of Money, Credit and Banking, 38, 1051-1076. [Pooled Mean Group Estimator, GAUSS]
i. Pesaran, M. H., Shin, Y. and Smith, R. P. (1999), "Pooled Mean Group Estimation of Dynamic Heterogeneous Panels.'' Journal of the American Statistical Association, 94, 621-634.
6.  [2007.05.31-2007.06.07] 

1、 Rigobon, R. and Sack, B. (2003), "Measuring the Reaction of Monetary Policy to the Stock Market." Quarterly Journal of Economics, 118, 639-669. [Identification through Heteroskedasticity, GAUSS]

2、 Rigobon, R. and Sack, B. (2004), "The Impact of Monetary Policy on Asset Prices." Journal of Monetary Economics, 51, 1553-1575. 
i. Rigobon, R. (2003), "Identification through Heteroskedasticity.'' Review of Economics and Statistics, 85, 777-792.
ii. Bohl, M. T., Siklos, P. L. and Werner, T. (2007), "Do Central Banks React to the Stock Market? The Case of the Bundesbank.'' Forthcoming in Journal of Banking and Finance.
7.  [2007.06.14] Final Presentation! 

8.  [2007.06.21] Final Exam! 
捌、授課方式： 上課講授為主、學生報告為輔
玖、教學設備： 電腦與STATA, EViews and GAUSS等軟體
拾、成績考核方式：

	
	平時成績：25％ [出缺席、上課表現、平時考試、作業與報告]

	
	期中考試：No

	
	期末考試：35％

	
	期末報告：40%

	
	其他（                      ）：％


