经济学院Jun Chen外教授课安排表
《Financial economics》
	序号
	日期
	上课时间
	上课地点
	课程纲要
	授课对象

	1
	11月11日
（周一）
	08:00-11:30
	5309
	一课时
	Introduction and Organization of the Paper

1. Definition of financial economics

2. Examples of research topics in financial economics

3. Introduction to models used by financial economics
	高年级本科生和部分研究生

	
	
	
	
	二课时
	Difference equations

1. Definition of difference equations

2. Particular solutions to differnce equations

3. Homeogeneous solutions to differnce equations

4. Stability conditions

5. Examples of stable series
	

	
	
	
	
	一课时
	Stationary time-series models

1. Definition of stationary time-series model

2. Properties of stationary time-series models
	

	2
	11月12日

（周二）
	18:00-21:30
	5403
	二课时
	Stationary time-series models

1. Indentification of optimal ARMA models

2. Estimation of ARMA models

3. Diagnostic checking of ARMA models

4. Example of model selection
	高年级本科生和部分研究生

	
	
	
	
	一课时
	Quiz-1
	

	
	
	
	
	一课时
	Modelling volatility

1. Heteroscedasticity

2. Defintion of ARCH Models
	

	3
	11月13日

（周三）
	08:00-11:30
	5402
	二课时
	Modelling volatility

1. Testing for "ARCH Effects"

2. GARCH Models

3. Estiamtion of ARCH/GARCH Models

4. Introductions to other GARCH Models
	高年级本科生和部分研究生

	
	
	
	
	二课时
	Models with trends

1. Dickey-Fuller Tests

2. Procedure to Test for Unit Roots
	

	4
	11月14日

（周四）
	14:00-17:30
	5421
	一课时
	Quiz-2
	高年级本科生和部分研究生

	
	
	
	
	一课时
	Models with trends

1. Stationarity and Unit Root Testing

2. Two types of Non-Stationarity

3. Detrending

4. Augmented Dickey-Fuller Tests 

5. Stationarity Tests
	

	
	
	
	
	二课时
	Multiequation time-series models

1. Vector Autoregressive (VAR) Models

2. Choosing the Optimal Lag Length for a VAR
	

	5
	11月15日

（周五）
	08:00-11:30
	5401
	二课时
	Multiequation time-series models

1. Primitive vs. Standard Form VARs

2. Block Significance and Causality Tests

3. Impulse Responses

4. Variance Decompsition
	高年级本科生和部分研究生

	
	
	
	
	二课时
	Cointegration and error-correction models

1. Introduction to Cointegration

2. Equilibrium Correction or Error Correcton Models

3. Sepcifying an ECM
	

	6
	11月16日

（周六）
	08:00-11:30
	5403
	一课时
	Quiz-3
	高年级本科生和部分研究生

	
	
	
	
	一课时
	Cointegration and error-correction models

1. Testing for Cointegration in Regression

2. The Engle-Granger Approach

3. The Johansen Test

4. Some Examples
	

	
	
	
	
	二课时
	Presentation and Review

Final Exam
	


Auckland University of Technology Jun Chen副教授个人信息：

一、教育背景
Ph.D. - Finance, University of Texas at San Antonio, 2010

M.S. - Statistics, Kansas State University, 2005

M.A. - Investment Economics, Jiangxi University of Finance and Economics, China, 2001

二、研究领域
Corporate Finance, Asset Pricing, Behavior Finance, Market Microstructure, International Financial Markets, Real Estate

2019.11.4
