[ TP LR SR 10353 EE S 1 SR B e R B RS T & AT R AR KA H1/3

Biyf LRE 1032FREILH REHKEAA

LA FEEREERIE R 53HT R ECON642
e THE ECONOMETRIC ANALYSIS OF NON-STATIONARY DATA
bl G| D S ENGi KPR LIRS FTRE BT
P ER B e, L 2oy 3
BRAZ A

Unit root and Cointegration
Extension of Basic Model
Structure Change
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This is a course of advanced time series analysis. It is intended to cover the topics about how to deal with the
nonstationary time series data.
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This course will be carried out through class lecture and discussions. The instructions will be supplemented with the use
of over-head projector
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1.Mid-term examination - 40%
2.Quizzes : 10%
3.Final examination * 50%
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Unit roots, Cointegration, and Structure Change by Maddala and Kim. Cambridge University Press.(1999).
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1 2014/09/15~2014/09/21 ONIHRKERUR

2 2014/09/22~2014/09/28 Part one of the text book, Introduction and basic concepts.
3 2014/09/29~2014/10/05 Part one of the text book, Introduction and basic concepts.
4 2014/10/06~2014/10/12 10/10EE = H (fE—R)

5 2014/10/13~2014/10/19 Part two of the text book, Unit and cointegration

6 2014/10/20~2014/10/26 Part two of the text book, Unit and cointegration

7 2014/10/27~2014/11/02 Part two of the text book, Unit and cointegration

8 2014/11/03~2014/11/09 Part two of the text book, Unit and cointegration

9 2014/11/10~2014/11/16 Part three of the text book, Extension of the basic model
10 2014/11/17~2014/11/23 Part three of the text book, Extension of the basic model
11 2014/11/24~2014/11/30 Part three of the text book, Extension of the basic model
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12 2014/12/01~2014/12/07 Part three of the text book, Extension of the basic model
13 2014/12/08~2014/12/14 Part four of the text book, Structure change

14 2014/12/15~2014/12/21 Part four of the text book, Structure change

15 2014/12/22~2014/12/28 Part four of the text book, Structure change

16 2014/12/29~2015/01/04 Part four of the text book, Structure change

17 2015/01/05~2015/01/11 Part four of the text book, Structure change

18 2015/01/12~2015/01/18 Final examination

R amE R

PR

BERE  2H—14:10~16:00
HES < $14037

IRFERD -

REfE : ZHArY14:10~16:00
HbEG < $£4037

AR A BEET ERBEEARBREL OS]

AR EBER B 2
A4 RRE @A B @ B R B 2§
BROE s oEm Em A 4 E B B4
2E & W w0 O & RS
wmoE EE L & HE BE E E B E
oA I (R (5 fﬁﬁz z
Mo Em~ ¥~ ¥ | E & K =
BT ESERE )/ RR E RA R § % " i % Zﬁ >
BEUZLEE e e % e
Vi) T T i W
Bl )4 gh
= " b
= = &
)54
i
#
MRS
LAY HT
2 BRI -
3. BRI PR PEAZ ENRE ST o
4 5FiE4C PR R BV ATRERE -
5. fEfRIEEST - \Y \Y} \Y \Y
6. I S5 R 1IREt R Ry 3 81
7ELSERE S HRRE S - \Y \Y; \Y, \Y;
WA LR R EE ]
| B EAE ST -
2. R L R TESE AR
3EEEHERES -
4 S ET -
5 SRR -
6.8 )] - \Y \Y; \Y,
7RG \Y \Y; \Y;
8. &TEEHSHERE ] -
0. gL A -

http://selcrs.nsysu.edu.tw/menuS/showoutline.asp?SYEAR=103&SEM=1&CrsDat=ECON642&C... 2016/3/28



[ TP LR SR 10353 EE S 1 SR B e R B RS T & AT R AR KA H3/3

HE—H

http://selcrs.nsysu.edu.tw/menuS/showoutline.asp?SYEAR=103&SEM=1&CrsDat=ECON642&C... 2016/3/28



