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Hayashi, Econometrics, Princeton University Press, 2000

©

Hamilton, Time Series Analysis, Princeton University Press,
1994; & X#iFRR, (BRI ATY, FEARKS EHRAL,
2015
@ Tsay, Analysis of Financial Time Series, 3rd edition, 2010;
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https://www.rstudio.com/
o RIBIAL A, R4 R F ik 2] KTpX 4%
o TTHEA A A2~ R 2| MATLAB
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R-Studio 7~

€ RStudio
File Edit Code View Plots Session Build Debug Profile Tools Help
- P @ A  Addins ~
OlEEER Ommammcnr | Ix
source ansave
217 FﬂeEn:odmv "GEK")

219 ## bank size data
220 2z <- read_excel(" 4! {j 4 £20180504.x1sx",

221
222 col_names = T)
223 2 <- data.frame(z)

224 zsyear<- paste("y", ziyear, sep =

225 zcode <- 2[,3]|
226 zcode <- 'Ieve'ls(factor(z:ode)) # with whole country total
0"]

227 zbank <- Zcode[Zcode != "WOO

228 v <= matrix(nrow 1ength(zcode),

229 ncol = nyear,

230 Tlist(c(1: 1engm(zwde)), year))

dimnanes
data.frame(code = zcode, Y) #
232 7B < zA # liability

233 2L <= zA # loan

234 2D < zA # deposit

235- for (i in 1:length(zcode)){

236 ¢ i "N

op Level =

Console Terminal

Platform: x86_64-w64-mingw32/x64 (64-bit)

R is free software and comes with ABSOLUTELY NO WARRANTY.
You are welcome to redistribute it under certain conditions.
Type 'license()' or 'licence()' for distribution details.

R is a collaborative project with many contributors.
Type "contributors()’ for more information and
'citation()' on how to cite R or R packages in publications.

e [idamoO itor scmel demos’ he1pOZ: fonionzlineshelp for
*help.start()' for an HTML browser interface to help
Type ' to quit R.

>

~

13 F#

X

) projct (one) =

Environment | History  Connections =
= b | P mpotDaaset - | o st -

% Global Environment =

Fles Plots Pacager H =
i Convert Characsr Vecor bt Encocings -
icon {base) R Documentation
Convert Character Vector between Encodings
Description
a character vector the 7 stands or
Usage
Scomv(x, frem = "%, to = "%, sub = Na, mark = TRUE, ToRaw = FALSE)
scomviiss()
Arguments
x A character vector, or an object ctor by | h: ora list with NULL,
and xau elements as retumed by iconv (toRaw = TRUE)
£xem  Acharadter sting describing the current encoding
to  Acharadtersting ﬂesmbmg thetarget encoding.
sub  characterstring. I m .
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o BFIA 5 7: time series
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o [HEF 1A AL &Y AL 7 F 3L A& AL AZ : stochastic process
o T ARG HLE, B AR E KR MALEAE (X}
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