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Ruey S. Tsay, Analysis of Financial Time Series, 2nd edition (Wiley, 
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SAS or R  program will be used  in this course. 

 

Grading Policy:     Homework 18%,   Attendance 2%,  Project 40% and   

Final Exam 40%  
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Syllabus and Time table 
 

 

Ch. 1: Market Indexes, Financial Time Series and their Characteristics ( 0.5 

week) 

 
Ch. 2.  Linear Time Series Analysis and Its applications (3.0 weeks) 
 
Ch.  3. Conditional Heteroscedastic Models  (2.5 weeks) 

 

Ch. 4.  Nonlinear Models and Their Applications. (2 weeks) 

 

Ch. 5. Multivariate Time Series Analysis and Its Applications (1.5 weeks) 

 

Ch. 6.  Co-integration  Time Series  and Its Applications (1  weeks) 

 

Ch. 7.  Multivariate Volatility Models and Their Applications ( 0.5 week) 

 

Ch.  8.  Project and Other  Topics  (2 week) 


