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Reviews regression and time series analysis, covered in the course of Quantitative Methods, and introduces the
recent developments in Econometrics and Time Series Analysis with emphasis on their applications to financial
researches.
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%0138 : Some Basic Probability Concepts

£02:8 : The Simple Linear Regression Model

#5038 : Multiple Regression Analysis- Estimation

50478 : Multiple Regression Analysis-Inference

%053 : Further Issues with classical linear regression mo
0678 : Regression Analysis with Qualitative Information
078 : Unit root; Univariate Time Series Modeling: AR; MA
%083 : Midterm Examination

098 : (1) Multivariate Model: Simultaneous Equations VAR
%103 : (2) Multivariate Model: Simultaneous Equations VAR
1138 : (1) Modeling long-run relationship in finance: Co
1238 : (2) Modeling long-run relationship in finance: Co
%133 : (3) Modeling long-run relationship in finance: Co
%1438 : (1) Modeling Volatility and Correlation: ARCH; GAR
#1538 : (2) Modeling Volatility and Correlation: ARCH; GAR
#1638 : (3) Modeling Volatility and Correlation: ARCH; GAR
1738 : (4) Modeling Volatility and Correlation: ARCH; GAR
%183 : Final Examination
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1.Chris Brooks, Introductory Econometrics for Finance, Cambridge University, Second edition.. (Zf}&)




£ 4 : ntroductory Econometrics for Finance, fEZ& : Chris Brooks HRRAE(F57T) : Seco Hikk#t : Cambridge
University
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