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HAz4w it Course Description

This course focuses on advanced econometrics at graduate level. The goal of the course is to
provide students a foundation in econometrics to undertake empirical work on macroeconomics and
financial economics. Students will learn generalized linear regression model and the theory of time
series analysis including ARIMA

models, unit roots test, VAR models, cointegration, and GARCH models.

In this course students will learn how to use RATS and R.

[f you are familiar with any computer packages such as Stata, Gauss, EViews, SAS, S+, TSP, or gretl,
you are encouraged to use it. But I cannot support other software.
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Econometric Analysis (II) is a required course in the Ph.D. program. Ph.D. students must acquire some
basic trainings in econometrics to conduct empirical analysis and forecasting based on economic
theory. This course is also a distinguishing characteristic in the Ph.D. program.
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A |analysis skills: Mastering in advanced application of mathematical theories and game
theory in analyzing economic 1issues
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Thorough understanding of advanced microeconomic theories and relevant application
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Thorough understanding of advanced macroeconomic theories and relevant application
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E |Capabilities of advanced working on important policy and decision challenges in O
business and government
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academic research
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¥ #% & B % Teaching Schedule & Content

F =< Week R % Subject/Topics % XRemarks




1 Introduction

2 RATS programming

3 RATS programming

4 Univariate Time Series

5 Univariate Time Series

6 Univariate Time Series

7 Unit Root Tests

8 Unit Root Tests

9 Unit Root Tests

10 Mid-term Exam

11 Vector Autoregressive Models
12 Vector Autoregressive Models
13 Cointegration

14 Cointegration

15 Cointegration

16 GARCH Models

17 GARCH Models

18 GARCH Models
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Textbook & Other References (Title, Author, Publisher, Agents, Remarks, etc.)

Enders, W. (2010), Applied Econometric Time Series, 3rd Edition, John Wiley \& Sons.
(FEZ B2, Yeh-Yeh bookstore)
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Teaching Aids & Teacher’ s Website(Including online teaching information.
Personal website can be listed here.)
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