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Course Information

Course Title Financial Data Analysis Credits 3

Required/El
ective
Course Code 5557901 (For Underg Selective majors
raduate Cou
rses)

Department or Major Department of Economics Language English

Lecture Roo
Methods of Teaching 24,5,6/=4,5,6(A24202)
m
Lecture(3) Experiments(0)
Trainging & Practice(0) P Cyber Lectu
erformance(0) Designing res

& Planning(0)

Time Allotment

Course Type offline

Cyber Lectures Preview

Lecturer
Assistant Prof Final Acade B}
Name WONTAE HAN Rank . K| SHEFAL
essor mic Degree
Department . ) Business and Economics Hall 62
Department of Economics Office
Lect & college 1
urer Office Phon
— e—mail econ.hanwt@dankook.ac.kr
e Number

Field of Inter
est

Course Summary

In this course, we practice practical applications of econometric techniques by working wi
th data. We study various types of data by referencing news articles, government reports,
Course etc., and apply econometric analysis to diagnose economic conditions and analyze policy
Description effects. This course consists of a review of econometrics and coding lessons in R progra
mming. Evaluation for this course includes a midterm exam and an end-of-semester data a
nalysis assignment.

This course requires students to have an understanding of basic econometrics and econo
Description mic issues that can be encountered in the media. Based on knowledge of mathematical ec
Related Courses onomics, economic statistics, and basic econometrics, students will practice analyzing da
ta related to real-world issues.

This course aims to analyze various economic issues using data through estimation techni
ques presented in econometrics.

Course Goals
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Through this course, students will understand data analysis, implement it through coding,
and produce analytical results. Additionally, students will learn how to correctly interpret th
e analysis results.

Projected Result
S

Percentage of th
e original langua English 100%
ge classes(%)

Cyber Lectures P

review

Syllabus

Times Lecture Topic Lecture Goals Lecture Methods Assignments
42|, 2MsiZeE

1 Introduction to R o .

(BPL),

5 Statistical Foundations and Dea Ze|, BMsiZdetE
ling with Data (BPL),

5 Regression Analysis | — Classic ze| EXsiZets
al Model (BPL),
Regression Analysis Il — Further 2o SHsHHES

4 Development, Assumptions, Tes

(BPL),
ts

. Univariate Time—Series Modellin 2z, 2 ZEE
g and Forecasting (BPL),

Zo|, 2Rs| 28ty

6 Multivariate Models ’

(BPL),

ze|, EXsiEsts
7 Midterm Exam ‘ -

(BPL),

g Modelling Long-Run Relationsh Ze|, BMsiZdsts
ips in Finance (BPL),

9 Modelling Volatility and Correlat zo| EXsiAdsts
ion (BPL),

9|, 2MsiZetE
10 Panel Data Analysis |
(BPL),
11 P | Data Anal Il &9, Exsd s
anel Data Analysis
/ (BPL),
_ Zo|, ExdsiZdsts
12 Panel Data Analysis lll
(BPL),

. Data Analysis and R programmi 2z, 2 ZEE
ng | (BPL),

14 Data Analysis and R programmi zo| EXsidsts
ng Il (BPL),

42|, 2MsiZEE
15 Final Paper ‘ .
(BPL),

Methods of Grading
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segzen Description Percentage Details
1 Mid-tem Exam 30%
2 Final-exam 0%
3 Pop Quizzes 0%
4 Assignments 10%
5 Reports 40%
6 Presentations & Discussions 0%
7 Attendance 20%
8 0%
9 Others 0%
All 100%
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Textbook(s) & References
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Introductory Econometrics for Finance

Memo

This class is conducted 100% in English.
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