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(#) This course covers the essential and widely used models in
the empirical analysis of financial economics, such as ARIMA, VAR,
unit root, cointegration, ARDL, ARCH, GMM, and Regime switching models.
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1 A. Autoregressive Integrated Moving Average (ARIMA) Models
2 1. Identification and Estimation
3 2. Diagnostic Checking

3. Forecasting

4 B. Vector Autoregression (VAR)

5 1. Impulse Response Function
2. Variance Decomposition
3. Structural VAR

6 C. Unit Roots, Cointegration and Error Correction Model (ECM)

7 1. Spurious Regression

8 2. Unit Roots Tests




9 3. Cointegration and ECM
10 4. Autoregressive Distributed Lag Model (ARDL)
11 D. Generalized Method of Moments (GMM) Estimator
12 1. Estimation
2. Testing
13 E. Autoregressive Conditional Heteroscedasticity Models (ARCH)
14 1. Estimation
2. Testing
15 F. Regime-switching models
16 1. Threshold Autoregressive TAR
17 2. Self-Exciting Threshold Autoregressive TAR (SETAR)
3. Smooth Transition AR (STAR)
4. Smooth Transition Error Correction Model (STECM)
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