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BHFR |7024 Course Number (7024
RABED  |REFS Instructor  [JANG,JIAHN BANG
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AR FEN TR R B R This course would give the basic
HAHGHER 71k - NAERER theory and methods for application
516 B FERRER E(ACF) ~ R B fERIK about analyzing time series data. The
B (PACF)EEARMARE A fy 81 vk content include auto-correlation
ERIFRBEFY 0 HEEHEOEE function , partial auto-correlation
Fradam o [FIRF o SAFERRMERIRERE 5 function and model selection problem
= 5l » fANIARCH » GARCHZ: » thjig— r of ARMA model, of stationary
REHR HNAE - Bef% > AT TRERES RUEEE process. As non-stationary series, its
EBRSER - mathematical properties would also
be discussed. The option partis
about nonlinear time series model,
like ARCH and GARCH models.
Finally, real financial data sets are
analyzed by using our methods.
1. Ry S FEER 1. Various sources from Time Series
2. Java RS LR R P 3 ks (R ZE Teaching topics
Bob B EMER) . 2. Java based time series
Materials S
software(Code writing is not
required.)
1. {if Fl Java = Lt o IRp [ PR 5 ek g 45 1. Analyze financial time series data
Wi i 5 &R R B R A with Java based time series
e, BR)  WRLIIRE S22 - software(Code writing is not
SRR T £:60% Cztellit] required.) and write a term
2. {E2 - FEE2HL:40% paper:60%
2. Homeworks, Participation:40%
BEMEE |
R PP TR e | —TERRE Time series analysis is a very
ERSHT LA - important analyzing tool for finance
AR BRI R A & ZE 2 A research. This course will teach you
RS A SRRy E how to apply time series methods to
Kl B A AR P By analyze financial time series data.
e T EA AR - This will be very helpful for graduate
B EREA SRR 5 B0 5 F Ll Java students to finish their theses.
R RE YRS E R - RRIF All financial time series examples will
yitatE - 28655 - AR E TR be implemented using Java based
HENE |B—EK- Syllabus time series software. You will practice
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BERNFIEARMA, VAR(HEEH K
SEERSMT), ARCH, GARCH, VEC(A]
ERAEE ), SVAR, SVEC K i
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plotting time series, estimating
parameters, checking models and
forecasting. Code writing is not
required. You may practice on your
home computer at any time.
Welcome to take this course.

The topics include ARIMA, VAR,
ARCH, GARCH, VEC, SVAR, SVEC
and nonparametric time series
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