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This is a course about advanced financial economics and financial modelling,
Let the students can apply the methods to research and analysis.
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1 | 09/13 | ELEMENTS OF MATRIX ALGEBRA

2 | 09/20 | Linear and Matrix Algebra

3 | 09/27 | Statistical Concepts

4 | 10/04 | Classical Least Squares Theory

5 | 10/11 | Classical Least Squares Theory

6 | 10/18 | Generalized Least Squares Theory

7 | 10/25 | Generalized Least Squares Theory

8 | 11/01 | Elements of Probability Theory




9 | 11/08 | Elements of Probability Theory
10 | 11/15 | Asymptotic Least Squares Theory: Part I
11 | 11/22 | Asymptotic Least Squares Theory: Part I
12 | 11/29 | Asymptotic Least Squares Theory: Part II
13 | 12/06 | Asymptotic Least Squares Theory: Part II
14 | 12/13 | Analysis of Financial Time Series
15 | 12/20 | Analysis of Financial Time Series
16 | 12/27 | Analysis of Financial Time Series
17 | 01/03 | Analysis of Financial Time Series
18 | 01/10 | Final Exam.
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