國立東華大學  管理學院  課程綱要

	中文科目名稱
	Econometrics for Finance

	英文科目名稱
	財務計量

	科 目   代碼
	CM__30100
	班  別
	學士班

	修        別
	學程
	學分數
	3
	時  數
	3

	一、課程目標： 

This course concentrates on time series analysis, branching out to other relevant topics.  It aims at providing students practical skills in analyzing financial data.  

	二、資源需求評估：(師資專長之聘任、儀器設備的配合…等)

The instructor is familiar with econometrics.    

	三、先修課程：

Students are expected to have basic knowledge in statistics, linear algebra, and calculus, and preferably have taken an undergraduate course in regression analysis.

	四、課程綱要：（說明內容主要範疇）

· introduction 

· standard time series modes, stationary time series, the statistical package R
· regression techniques for time series

· standard time series models

· AM models, ARMA models, and ARIMA models

· models for long-term relationship

· models for volatility and correlation

	五、教學要求進行方式之建議：

The instructor will cover the theory in lecture.  Students are expected to analyze data with statistical packages.

	六、課程成績評定之依據和標準：
Homework: 30%;  Mid-Term: 30%;  Final Examination: 40%

	七、其他：
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