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Financial time series analysis is concerned with the theory and practice of asset valuation over time. We study the theories and
probabilistic characteristics of financial time series models which are used in financial markets. Parametric and nonparametric
estimations will be dealt with for linear time sereis models and nonlinear time series models such as AR, MA, ARMA, ARCH,
GARCH as well as high—frequency financial time series.
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The objective of this course is to provide some knowledge of financial time series, introduce some statistical tools useful for
analyzing these series and gain experience in financial applications of various econometric methods.
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Chapter 1, Summary and exercise problems
Chapter 2, Summary and exercise problems
Chapter 3, Summary and exercise problems
Chapter 4, Summary and exercise problems
* WRIXIHAA THEE D= Late homework wi | | be graded with 80%of full grading.
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Z=0 Financial Time SeriesAnalysis E. Hwang
S0 Analysisof Financial Time Series, thirdedition, Ruey S. Tsay, Wiley R.S. Tsay Wiley
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1 03/02 ~ 03/08 Financial time series and their characteristics
2 03/09 ~ 03/15 Stationarity
3 03/16 ~ 03/22 White noise and linear time series
4 03/23 ~ 03/29 AR models
5 03/30 ~ 04/05 Estimation and forecasting in AR models
6 04/06 ~ 04/12 MA models
7 04/13 ~04/19 ARMA models
8 04/20 ~ 04/26 Midterm Exam
9 04/27 ~ 05/03 Unit-root nonstationarity
10 05/04 ~ 05/10 Seasonal models
11 05/11 ~05/17 ARCH models
12 05/18 ~ 05/24 GARCH models
13 05/25 ~ 05/31 Threshold, EGARCH models
14 06/01 ~ 06/07 Brownian motion, Brownian bridge, Change—point detection
15 06/08 ~ 06/14 Nonlinear models
16 06/15 ~ 06/21 Final Exam
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