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ECON751 Topics in Financial Econometrics

Jun Yu 

Purpose 

The aim of this course is to enhance the understanding of some of econometric methods and 
models used in financial econometrics. The courses is en extension to the discrete time series 
methods and models covered in Econometrics II (623). Students who wish to take this course 
must have taken Econ623. 

Content Outline 

Topic 1:  Ordinary differential equations: theory 

Topic 2:  Ordinary differential equations: numerical issues 

Topic 3:  Brownian processes and stochastic differential equations 

Topic 4:  Levy processes 

Topic 5:  Continous time models in economics and finance  

Topic 6:  Econometric analysis of continous time models in economics and finance 

Topic 7: Unit root in continuous time models 

Topic 8: Discrete time fractional models: Estimation Methods and Standard Asymptotic 
Theory 

Topic 9: Continuous time fractional models: Estimation Methods and Standard Asymptotic 
Theory 

Topic 10: Weak Identification and Robust Confidence Sets 

Instructor: 

Jun YU 
SoE/SoSS Building, Room #5055 
Email: yujun@smu.edu.sg; Tel: 6828 0858 
http://www.mysmu.edu/faculty/yujun/ 

Assessment: 

50% of the final grade will be assessed on assignments. 



 

The remaining 50% of the final grade will be assessed on the take-home exam.  
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