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1 ~ Basic Characteristics of Financial Time Series
(1) Asset prices, returns, and volatilities

(2) Distribution of asset returns

2 ~ Predictability of Asset Returns

(1) Testing for random walk

(2) Recent empirical evidences

3 ~ Non-Linear Models in Finance

(1) Martingales, random walks, and non-linearity
(2) Threshold autoregressive models (TAR)

(3) Smooth transition autoregressive models (STAR)
4 ~ Modeling Market Volatility

(1) Stochastic volatility models

(2) Regime-switching model for volatility

5~ Artificial Neural Networks (ANNs) in Finance
(1) ANNs and statistic models

(2) ANNs implementation and interpretation

(3) Financial applications
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Resources Required (e.g. qualifications and expertise, instrument and equipment, etc.)
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Course Requirements and Suggested Teaching Methods
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