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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.

SEERYE

HOVE : GEHEAEE
F023 © i EEER

H03 : (1)% TR
H04E © (2)% TTIEEREA
0598 ¢ BRI — R
F06E © B MR
HO7H © ERMEMBE(AR; MA)
$084E © Hih%E

094 © (1) ZERERI(VAR)
F104 : (2) SEBBIE(VAR)
SAUE © (1)LFRE%

F1248 © (2) L£WA%

H1348 ¢ (3) LM%

#1478 : (1) ARCH & GARCH
%154 : (2) ARCH & GARCH
#1678 : (3) ARCH & GARCH
174 : (4)ARCH & GARCH
$184E © HikE

rezpgst
b © 30%

BEEEE  15%

THHERR W : 15%

HIRE ¢ 40%

B B ek R
ARZETR - EREAGEER -

1.Chris Brooks, Introductory Econometrics for Finance, Cambridge University, Second edition.. (&)
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LEMHEE : http://www.cyut.edu.tw/~jfli/
E-Mail : jfi@cyut.edu.tw
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