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g7t Content & Appendix

FAT 2# ¢ HRT FE 0L FIER DAL EMI ik
L ST RS S o 3RS

- ~ 22 (Content)

1. P73 &2 p 5 (Research Motive and Purpose)

At ATy B A EMI Bz 0 R E R 100% hrE e KE 9
FF’\W?{?}I&%‘H% TREFPEHELF LR EERFOEY S5 g ?
B EMI gz 7 org b % ¢ 2 sl ia S e 5t 5NeE 0@ T [ anif e
HEAR G BRSOV AEER 6] S EMI RS RAR R 2 A
— - foi B B AT T

1 @ % 50 plE=2 4 @& EMI Az ?

FAOMARY 50 Gl 4 5 & EMIgnis B 8 AL 1T 3000 2021 &
61 9pen X & kg4 %F% %“l’” 3+ % (The BEST Program) | P € f§ 3% 4%
TR NFRZF EMI che AP kT T FL paEp TR AEFT

S FY R TTEJEL )RR o /%f% FEFT L T0%FLSEFE G F 1 E P BT o

ALY G A EREE Y LA L6 TR LA F AR EREHER
PE PRI OCEMIRARR AR E T KPP RAKEZ AN L 2P G Pk
FHET0% P G A P FE AR mg&%ﬁ&%f;ﬁc%ﬁﬁ 80%.1¢ _F » 7
FHP B PEFRG o (T EL A F R EMI A2 FF 10 70-80%
IR AR LB RGO EAV RGP AR AR g
WEF 4 AT IT 2 o
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2. #% 100% 2E2RKE R FEREEGF DT Y S5 N0 ?

REESS AR L AN SRR R S I E S SR A
Faeo @ * 100% 2% 2 RFLH 4ok Fi§ 7 anpao f F2F 7 Bet HH ek
FEp FILfELG R o T R R E R L TR
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4 BEXHFTFEASEAER—Ral — 29 1 - PEXHEKARFAFY
B £, B 7 iE B SR - AR N &L BT EREY b il S RN e MW
MBI - B L —HHEA A LR Ak Ry &
o T rTEEES R R A GARE L TR WA
BManmE LS E IR AMEARE T ESENTTAMNEHEHELET AT T
HER  MBHBEARSE SHFANTH - SLMRF!

g2

The lecture was full of knowledge, and the teacher explained very well. I highly
appreciate it. However, | am not intelligent enough to realize all of the concept that is
new for me. | think if Professor tell the comprehensive guide in Chinese in the first class,

it couwld be much easier for me to realize, thank you.

g3

4., HERTPFTIRF - EwIBLHEHRATRALEEHSE — TR ARTS
FE PFEGALRETERS LA L E) PRER L p L EEREY
H-TRETAFAAMEREE  THANMGTEER T MEE®s &
EBE FMLEBEMEFEOARB Db BBt AN B TR S -

hpiul

dRE L LT S0 R H Y ikeREG A e s P A E A
s S P B ﬁk?ﬁ@¢&&*ﬂv$@£ 0 e
E S \,&K’«L*f_l_m'hh?\' LR L WEY H”ﬁﬁgémo

b

AR ERELRNEE BN AT DR - gL P2 %’E“F%ﬁi’%@
%gxugi5%?1’;5’*;%%2“111\*°Lel‘"ﬁ=§mle1§&i"'ﬁ ES A
B FEY AN R P REHE N EY AN L SR E NS F ok
9m&(ﬁ&%m,<@2&*w@%kgnm; o965 B R | Pl i E
PRBREAFORE > FREEELRS AF RN(E 5P LM E K E A e
F2) R R ¥ - SgRAY 2R s Y 100% 2E
KEP» IR d- BEFOEE S THIFIREBPEE - EFF G LFang
YER ZxdaH e RGEr ey dp i a2 IHREHERD T
EANARA R SUR SR gt i T8 SIS S S sl IF I

G ST SRR L

d b Bhat s 0 A E R B E R TR 9 5 (Terminology Pre-training) # %



FHE R TR B ¥ R 22 R § ko A R S e 20
&5 E@'J‘ BEEEY 3 A {FITRL A EPE LT EFRF IS R
BRI IHFCLELE I FPRE LEF2E2HE A WL T FH 5-10 4
&85 H‘?Fz?ﬁfm/?%?"t’f; AR o TPt AP H I R KE RSTRED] 0
RENF  FHPEDL LRI RO Z NP PR EREFRFAT D
7%”?2°

TN oW
W

RSB b RN > AR R AR S k= & 3k 25-30 A
&> G E I EPERT 1 16.7-20% 0 5 B B S KT Kuidﬁ&%ﬁafﬁm
X F B EMI AR c0Ap B 240 o 54 0 K 0L B8 20% PF T ehE R E IR R
KEE > FLE S AR EMI Az d X oy o b L AP T A 4Ee P ho

2. ¥ 73 4L (Research Question)

: :'z;%mﬁo & Faﬁm 112-2 88 en T & plicdp #4785 2 5 Kk 0 &Rk iE

A B A ehF] i EMI HF i@ b § aiiirAz ¢ (Cognition Overload)
i gg c ¥ AR B EE AR MK 2 (Terminology Pre-training) » $f3jcAz &2
KERFRONG AR i d S b F L RF Y RREFHEY 55D

Flpt o AP RO LA R E P ALER FF RO GE LT ER
DA R P m:és FHTF A MAET o G WAL TR (knowledge
context) 3% % (understand) o /& ¥ ¢ 7 Bloom’s Taxonomy ' i 5if > 3% &,

o

J2 % (understand) = i& i “Explain ideas or concepts” > & f&E i H#TE LA E (7
“classify, describe, discuss, explain, identify, locate, recognize, report, select, translate”
X3 RE TR E TR S Ve S E SRV Ty ST
DA E R R A R T BT R TR F ) kiR ae s T
BHEE S Si- H AR FARERM B LR

Bt PR - P R R S AR TR R T 9 172 f%  (understand) %
Frfken T 2pcdp 18 s R dfen 3 anF Y IR *ATe 3
L AR N BEIP IR P oo Blde B B ATE hirE B IR A T e ¢ hE (TR
¥ o(apply) T i HE B A A 4 BT L 4T (analyze) - F E o BAa o &
P AR OR L BE G AP g AT 2 BRSSO g Y TR R
AR PUR AL T AP T A AR E b B H AR T o RILfE 0 @
BAGOEY DR A AP EOET ALY BT AR KT R

3. = }gkﬁgv} (Literature Review)

RSP R Y PR 00T 2 B0 (1) EMI SRS Y At (2) jurf
R B FATF VR T RS ) £ TRV BB TEY g -



1. EMI Az g ¥ & 2

ER G FF S MY EMI AR E Y Aokt g 0 NP AR T E P2 R
~ Xie and Curle (2019), Rose et al. (2020) and Thompson et al. (2022) - iz 35~ A

L3dwmig * EMI K5 pry v T4 i id = o id 08 3 4 R (academic success) > &
e &k »ehw < 42& (English Proficiency) ~ £ ¥ # # (Motivation) ~ 5 ji¥3% 3
it * (Academic Language Skills) % % & %3t} & ¥ 2 %]+ ; 2 ¢ Thompson
et al. (2022) G 4 43F & %A% % R (Preparatory Course Performance) #f3% &
EMI 3AzB~18 S # 7 £ & B4 58 W RHBE AR F 0 * end £ 55
FPVRF APIT L 0 NF T L AT i F B L 3 i o

Fo iy W R RE 4P 280 B EMI AR 5 0 0 TRy A
FPFPFLEG SR E P APEMIR T RBF 7 :EF Aizawaand Rose
(2019) and Aizawa et al. (2020) o @ fiz % H ¢k = )I?r’ﬁ Evans and Morrison (2011)
# #8170 Punand Jin (2021) PE % &4 B3 2 KT EMI AR 787 3 o

¢t b Macaro etal. (2018) 4% %7 — 1 & sib ¥ EMI A2 &8 % F0 5 0% Jp
WAE - RT3 HEEMIF TR B ERRHme R (1) REAH
+ (Stakeholders) Gil4c5 2 £ fF 304k 2R 17 EMI Az d b3 237 2 £ 4
(Concern) > @ iFdt ¥ & % it 2 f2 EMI 3z 2 & ¥ @ 4. (Inevitable) 1 &5 &
Q) TFHHF I L B A TG A P B A #F EMIL AR E %
?{éﬁﬁ’k%’AmyiﬁpzﬁﬁwmEMI*&ﬁ% ¥ e s Y F
% 4F T ¢ (Detrimental) 5 (3) { £ & eh&_» &AL F K5 kg Ry
(Classroom Discourse) J14F crdT 7 v i #2  R AT B ek 5% A & EMI %424
A0 GG ek oo

AR5 Macaroetal. (2018) - jp EF ALY v ko H AR RS
AR A P REN B ET R 7 EMI Az £ 328 2 265 b3 EMI

WAL R AR T R AR PR 0 W 3T EMI FArindn f © 4@p4¢ﬁg
£ erdfF o ¥ - 3 G > A4 3u 5 Macaroetal. (2018) i b A=t A AL
B E L PP R AP EAIIERNADRES R AL - ,E;”,@I
PR ke o SHA PR DL ERETVRKE E 0 WL H EMI %
AP F IR R Y S ke Skt e AR Bk BT S R e Sl AT B ow e gy
B2 f B2 TR

2. Ptu‘ﬁqér/ i ,_,E;_g?_/u #5% IR 2 R

4o it > 5 A& Mayer et al. (2002) ¥ Pollock et al. (2002) Tr3tiniv i =726k
(Cognition Load Theory, CLT) # Bl ® #& 4} 7 & A e 3% ki g ¥
F AL o IATE I B S P E > 1980 # v d  Sweller (1988) A znirw 3T g
BRI EFnE R })% ¢ # Chandler and Sweller (1991) and Sweller et al. (1998) ;
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H0 (3 AF2022) 2 K

H ¢ > Sweller (2010) v Af #-3ni § ml"’ mﬂi’»—p,uf\-"é # (Cognition Load,
CL) %4 5 =f %k : p it (Intrinsic CL) ~ ¢+ .+ (Extrinsic CL) ¥ 3 # 433
frf j7 (Germane CL) o 2V P10 T & 4% iddz (2014) #7545 ch= 87 b 3uATE

TR gzesrg 47 (intrinsic cognitive load) L KH G el By
FaFypFoEEr o FHA AL PR ARR T A YR T Ky
TEF P F G A f g e

*hBasrf g7 (extrinsic cognitive load): €4 # # 2 # % 777 7 (format )
Flacit 7 2 g4 pasdry 7o X i £ 2ansdr g 7 (ineffective) r /4 &
VR SOVl R R N g Al QU SE R &S L Sk
PHTIE B2 — o

H 2 sir g j7 (germane cognitive load) » €7 2t g4y 70 BRI K
Bt e sy ﬁi}f‘_‘: A 7 ///fg e Y —fﬂ’l”’ff‘ﬁ VYR Uy - E; s
RS fr A B E o LT LY .

R =i r EAE S W g R ) TR LG S
Y B 7| (Tlme Series) ¥ #% 5 St enk i aoi o £ 4 P EMI 3k g+ R
FEE AL ¥ - s ;T*W»\F\ BRRATE dF o @ v kP AL B R 1T AN M e
B blhett B3dAvf Jr o TR RS Fona AR A 7 (R84 2014) o AP M
f1% ki & 45 Wouters et al. (2008) and Lin et al. (2016) » & 4 % £ 24731 & EMI
HALT > hefe R M scehf jF 5 Linetal. (2016):% 5 & EMI 3kA2® > SAzp 7 &2
Fr A F2 Bend fft (Interactivity) » &ig & P AguAv ) frdhd F] e

BRI %i"wE (2 022) SRV R S SEY SRS (o

mE EMI A2 > ¥ Ay d|E 2 hE 2 fRE FRUKEZHTR/RARE
%‘f” g EMI B 20k 395 BF sk o AP FRERTTET 2 AF
(2022) @ I B EMTEIRVRKEZ T I AR A 1TE L KR e

d b )];Jewéﬁ PRI AR AR A ek EEE VIR KT AP
FOOLRE G T e B i R MR B 97 F poamiardg § (Cognition Overload) K
FoA HAPorgtons ] 2L FHHBIN & FEY > T F 44 Linetal. (2016)
i A ARAR N FEE S Y 2 F 3 B2 (Interactivity) PR3 0 %3 B H R G
SR RA R AT R B AT Y R WAL e B g (e

Bt Ay B EMI dAst 8 E %8 (Bilingualism) T 285 5 4c &
WATE T A o LR SAE B A Daniel Kahneman % H 2002 ¥ it
“Thinking, Fast and Slow” ® T3 317 %] * % = 33 (Second Language) #7i¢
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* 3 *1 (Cognition Strain) » § 3 % 38 F R TRELEF AT
(Pefiarredonda 2018) 5 #§ 3 2. » % ’%5 FlLnarx s B EAK R &%5’1 v F]
PRt (e s R G A R A Tj"_ e I 20 B2y :F Costaetal. (2014),
Athanasopoulos et al. (2015) and Ellis et al. (2017) ; 32 (5% £ 2022) hfFE -

3. LTEEYHHENLCEY

LA TEEY il Y g AP E LS T RET (2020) R p S TR Y 2 5
§§E£112°1__¢ BN REF AR v;f—*ﬂf;b— Bt w2t s w iR
B ek ~’“¢”W%Bbmﬁéﬁ%ﬁé&%%oﬂﬁﬁﬁa(mm)
e N R ST 3
Eﬁﬁﬂﬁﬁ‘&ﬁﬁ%~tw+ﬁ‘ﬁﬁf&?oﬁwﬁmm}ﬁ;:

N A EEY IHEFEFRT 3 E e F R F Y I EL B R
gy la /9 i Sl r/AR ]

AR TR S L Ry T S ] ﬂvﬁ’izﬁfé

FLoFYFBEER TR BT BL L fo TR P RE K02 F
7] Eb/ey‘ vp e 2, kg fﬁ ﬁé‘,g-;k?ﬂl ;J /g'mf,?ﬁ frﬁ’la{,imﬁ;gj

SEAE R (2020) T NE R A FRKFFLF R AKEHF S G E ]
B P ai it 4 e F R F o G RS E L A FY
éﬁag#Zkﬁﬁfﬁﬂ@¢§4m%ﬁﬁﬁﬁg34{oJﬁﬂeﬂFﬁa
Bt - ZEH KN el FEY RFOE EFFEIFVRKE 0 TILHRFE
NERF YRR 2 L0 B agARR G o

AR & T8 Y (Jigsaw Learning) # % . 4 Aronson and Patnoe (1997)
B HAAMEN RS p Y F - ARG R B E - e
AREFR-Fa gV il P2 23 o8 i it B % 20 & 2370 7]
PHEBAATEY NS 4 2 FehI Fo M BB S RS AR ME
NI R o

MAZFEY G ARy s E L K i kR R & EMI
HARRBE T 3 & Pﬁz‘gﬁmm FHEERSMBPNESR LF 7 LREINRRE
AP BEWIMAE AT RE D FAEY RS FEAR MY mrpa\\ rs,,biaﬁs
ey FE FAPLERBNEFEY 2 ERFERGEE *f‘rﬁh%"“’”‘
BB P AR E S AR R HSARTIE R A E Y o

4., TH XL ARF| (Teaching Planning)

K h Y el kA 17 R vk ket (EMD) 29 e
DA RY A RE D AL TR DR TR TS
7



BAREAHFDSITLE LT R FmY # Y LR kil R
T RA e b ReE o @ = X gt AR A0 EMI B VT o 'IT;EL
PREPHE 3 KFER 23T PEEY AnmEl L o

1 %5 p g2

hARAR R 3 B F T B 4 & fRdicdh R (Stylized Facts) § iE %]

Ak TR R B ohi Rk # H0A) 0 bl4e % &9 ARCH model and
Stochastic Volatility (SV) model - # - O §ok SEE N ES I SERES  REg 8 R N g
A AT T A BB T AR 0 1t 2 XA 4R B FISA X
IR B B AReh b ek o

FALBY RPAE BB FH BB ERE EA MG R
ERPPREAEHR > T2 Y Feed AR SRR RS N 4 o B K
%ﬁﬂwg:mﬁ@ﬁﬁﬁlg»ﬁ@ﬁ%kmﬂ%ﬁxsﬁ%mm%%”
ERG AL OB EREREFAOMBEE A AR ER
FHFRVRGKE 0 R A P T AR F RGP

#
&
—w]

=
d

igmm'rhe

(D) #&S-1P FRESEFATCRG DG 0 o 3007 14

® Random Variable: One Variable, Normal Distribution, Two Variables, Two

Independent Variables, Several Variables,
® Stationary Stochastic Processes: Stationarity, Gaussian Processes, Autocorrelation

® Uncorrelated Processes: White Noise (WN) and Strict White Noise (SWN),
Martingale and Martingale Difference (MD), Random Walk

(2) & 52 A LERAEIEAlE S

® Autoregressive Process of Order 1, or AR (1): Innovation, Residual, Lag Operator,

Unit-root, Optimal Linear Forecast
® Moving-Average Process of Order 1, or MA (1): Spectral Density

® ARMA (1, 1) and ARMA (p, q) Process: Mean Squared Error (MSE), Linear
Combination, Aggregation of Models

® ARIMA and ARFIMA Processes: Fractional Integration, Filtering

® Linear Stochastic Processes: Nonlinear

(3) #& 53 N8 A#HSHARCH #73] » p E ¢ 35 ¢

® A Framework for Modelling Volatility: Volatility and Information Arrivals,

8



Volatility Explaining the Stylized Facts of Returns

® Auto-Regressive Conditional Heteroskedasticity (ARCH) Process: Conditional

Variance, Stationary Condition

® GARCH (1, 1) Process: Volatility Persistence, Unconditional Mean, Unconditional

Variance
(4) 4 5-4 41 BigrF 9 ARCH #3883t
® GJR-GARCH (1, 1): Leverage Effect
® Non-Gaussian Densities: Mixture of Distributions, Degree of Freedom

® Maximum Likelihood Estimation (MLE): Score Function, Gradient, Consistent,

Asymptotic, Information Matrix, Hessian, Outer Product, Quasi-MLE
(5) #-5 5-5 A LuEHsk & A

® Standard Stochastic Volatility (SV) Model: State-Space Representation,

Measurement Equation, Transition Equation, Latent Variable
® Comparison with ARCH-type Models
® Estimation: Kalman-Filter, MSE Minimization, Initial Condition

AN FT RN SR ARARY A5 SIS b R

% EITE EER LR 541 mwwiﬁawvﬁ%* P3Ok R %k
/\‘?';L‘ﬁ@l%m%wﬁ;%ﬁ’m}‘ﬁ%‘fpﬂim%?ﬁ I QRIS ek

:-\

W H A A R AR R R F A R wﬁbmﬁakg
EHFEERE DL - EWRF R T A5G0 g FigiFe %%W:ﬁwﬁ
L Rt o

Unfamiliar words Ranking: Ranking: Degree of | Guess of Meaning Reasons for not
or Terms Importance in Understanding Understanding

Lecture Content

Ex. Martingale Rank from 1 — 10 Rank from 1 - 10 Positive or negative; | L: Language

1: very important 10: totally no idea Its functioning and | C: Content

status B: Both
FEAS - BN MENTLS BFEFE Adap 37 £ R E5EAE (1-10)>
ﬁ¥4ﬁiﬁgiﬁﬁﬁﬁmﬁﬁﬁ&£ﬁﬁﬁ(lmmiﬁ#@*r%gﬁ
%%%m%%% ML EZ - FFRTIUFRIEPELI LG A f G oo gt & EE T

PR EE RS RA D DRI RE t%iﬁ’%mlﬁq 2 E R FE
9



> JE A

L:Language> “ A e BHFEY 3 AThE2 F R FIPE XL KRDIAEFE 2R T
4_C: Content Pl & & F el B2 o 2 P 3L > @ Ad FAep 3 82 &

¥Eoarioarig A ﬁ?iér»‘i—‘ﬁl,ﬁ?fﬂﬁﬁﬁj » T E A L B:Both o

VA RFHSATEPN SR Aok £er T hE R PPER LT DA
Pﬁ%‘f’é_gu HPE “K/)?Lr“ LTE R A K;Jﬁ:}grﬂlg:,kmv

s 2

__F% HiE e

\

] E £ _E;
& SR

% e ~ee

TRLE R YR o

A afe ARBERAITEIE R AR TR 25% B k)
F435% (¢8F a2 20%8 0 FAFL 15%) =R R BFIF (WA S
SR) 20% > R B RRTEAR D R 52 20% ¢ ENICEE B
O IR F e E YRR 2 A e R PR R F R
i FEEE N

PRERET AT g FARF TR FERORAER R Y D Z

N

P S CEE YRS § L EEE RN SR

J’;’E\’g 33 zw%;mﬁrﬂo/ , ;\: fra—‘:—; ,l'l /TEL‘,E' j:t,_" ?‘;%(_é_l’l 20 A\ﬁm:}'ﬁ)‘:”l ﬁﬁ 5 4‘: 53

.« 8 1@

R

Wi

SRAEETE G RAIRTEE RN ORA LT FEHRFOER FEAP F

PELH - E - KRR

TR R R F LT A REL DR T4 30 (Guide for Report
ertlng) A GIE L P F LD R R RAN AL 2 AN R R
FAR R LT EME G C R R R R R R LT SR G
# £k (Recommendation for Oral Presentation) i&{7 » 8 & p % £ F 4%t £
By endF e 7 A7 AR A e PR T S R B PR K vg e
Bk K o Bfs o B EMEIEY ﬁm’f-ﬂ B FEF LT ﬁ%fﬁ’}—ﬁ’

Ptk R AT R EETE AT - b FE R LT R

ig—'%b PRSP S AR MOV AT F BT ﬂjﬂ’“

# (Collocation) % 4-™ B > % = & ¥ jrig a2 5 ¢

1. Unfamiliar 2. Suitable or 3. Synonyms 4. Antonyms 5. Collocation
words or Terms related
adjectives
Ex. Martingale Ex. Random, Ex. Random Walk Ex. Auto-regressive | Ex. a Martingale
Stochastic Process

T

5. F 31 Rk3I¥&EH 732 (Research Methodology)

N A2 p iy #’1:# FoAP PR s B S RIZ PEE s T B m?#-"l e & w 4%

v

AR FAL A B B el SR RS A (R Sk

FRBSE G LA e A AT Y 2 b kR Ao WA AT

(1) %Rl ~ ¢ R~ 22kl
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FF Aﬁi—*“?}ﬁﬁ;{:’”%nx{’&gw BT R Ep Y ﬁcb?}‘fxm-ﬂz?#"“,ﬂc;’%ﬁtif” B
IR RAKELALDLPFEFTER 2 X BI%RDP N AR TR LR ER
B3 E B EMI kA2 TR Frenp 342 2 42 & (Perceived Success) ~ i3 734p B
PR B P B Y R BIFY P PE Y RIRE AR R Bl LRk
& ¢ EMI Self-Efficacy -

PRIFLENERR AR EDEDY (5 A F4L ) DF YR 2R
K? SR Pk R AF BRI EMI R F - A E AR Ep A kP R
- FERHFHOTE CHRE - RN P TR 2 AR I SEED
‘\*5{‘ 45 A8 Y 2 %@ ¥ (EMIResponse-Efficacy) o s P B fe 4 & = & 3-
4 F ek ERGER R T Pl BB ERFEHSKEZ AT s Rd e
EIFF Y e A FRE S LT R RE FE S ETE SRR 2
FEMFRVRELTE AR A R ER L R 5 Y R F R

cé “‘?{

(5 RI - E AR A e Rl 0 R AT R B GO T A0 R - SRR R
e EMI Self-Efficacy » £ # p* 38 EMI Self-Efficacy £ g = # (Perceived Success)
TSRS R RIS B e o

6. %% T 7 =% (Teaching and Research Outcomes)

(1) 5 &L %

kg e 1122 EBEMD 4 RERA 2L K22 - £ 18
TR EzSNAE, ¢ 7 14 M;jsgzﬁ— A-FE, DRk AA-FE, - M
TEE- g f\?’?ﬁ FoERREA, AU kR FRe R,
F AR < SR s&ﬁ. BHv - EEHEI 45 B LREIEDR,
FEIM23 45 -2, 35— %Féﬁcﬁ?’éﬁifj\pir%’aﬁ TR TR A R R T,
¢ 3B A HEMI ARDEHREE 2 BR, YA L ERTIE DR AF A

S5 REEI BT R, - REERICD S e KE5- FREE
Harg w kR F397 EMI 2 RSk, B R 69.2%5k § iz EMI
HArd EFEREF B LY P T 61.6%KF Finh EMI $#8 ¥ dAep 3
AT, 2 30.8%F Fini 2t Fle A B PR L ET,80%F Fini i
BRIV RE R e, Pa%sé 80%» i ¥R Y T u i ity §les,
X
3

d o

“F_')l“\

I, #’*\Pﬁﬁmﬂ*)@ﬂ g 1&, ERAE AR Y A A
B, 3 0 AGRPEABI)r BB RIZEAERT 2 LR, Fp Y gI
%L%mﬁﬁﬂﬁw BRI ARE, " FA A% 405 EmFRYR &
MRET DR T H AL KGR, AL ERFRVREFART Y I 2R
W, T g A B, T *;g,-gﬁ,—:gb@ibfr@\p}_m,,;
B4 A agdr, TR E AR TEE - B 5.

IE‘ ]Et'/“
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NTRER4eFEL TR IRL S 5

Unfamiliar Ranking:Importance in

words or Terms Lcture Content

Ranking:Degree of
) Guess of meaning
understanding

Reasoning for not

understanding

geometric

3,important to estimate
Brownian

behavior of stock prices.
motion

It is a stochastic

process commonly

5,know the formula
dynamic behavior
stock prices.

6,the conditional

probability of a Markov

5,to know the probability of process depends solely on

Markov proces
volatility

) 5,important to estimate the
Kalman Filter
parameters in SV model

. ) it is a math model
its current state, and is

independent of its past
history or future states.
5, it a statistical tool to
identify whether prediction
or meseaurement is more it is a statistic tool

determintive to estimate

the parameter

why the formula is set

like this
of

used to simulate the

lack of knowledge of the
mathematical formula of

this method

lack of knowledge of the

origin of this method

Unfamiliar
words/Ranking: Ranking: Degree Reasoning for not
Guess of meaning
Importance in Lecture of understanding understanding
Content
State Space
3 expression of the status Content
Representation/2
Markov volatility model/8 6 a model to show volatility Content
Flexible foundation for many financial
GARCH(1, 1)/2 1 models by allowing the volatility to be None?

Hawkes Process/6 7

modelled by an ARMA model

Self-exciting point process, models

occurences of points

12

Content: Underlying theory
of poitn processes
(Probability theory /
measure & integration

theory)



Parameter and state-variables estimation

Kalman Filter/5 6

method
Agent-Based Models

a model Al
(ABM)/2
Unfamiliar

Ranking: Importance in Lecture Content
words or Terms

networks

Ranking: Degree of

understanding

Content: Again, complex

underlying theory

Content

Guess of meaning

2-State Markov
5,important for distribution of daily

volatility

return in standard SV model
model

3. kind of methodolgy to describe
Hawkes

dynamics of regular point process
process

through conditional intensity function

8, a basic model of ARIMA, and it's also
WN Process

a simple stationary process

8, To obtain the autocorrelation
State Space

function of daily squared returns from
model

the standard SV model

Ranking: Importance in Lecture ~ Ranking: Degree of

Content understanding

5,know the formula

5, a type of point process

that is used to model
events that occur over

time

5, know the fornula

8, just knowing the

propose of model

Guess of meaning

a meth method to mix 2 distinct

states in stochastic process

it is a statistic tool to interpret model

events that occur over time

The series are totally random, we
can not predict the future by the past
data or series.

it is often used to handle unobserved
state variables in dynamic time

series models.

Reasoning for not

understanding

5,Capturing Asymmetry in
5,know the formula
Volatility

4 knowing the test
4,to test whether the sample data is

related with kurtosis
normal distribution

and skewness

13

it is a statistic tool that can

unfamiliar with this model

capture the leverage effect

to verify the sample data is

normal distribution

unfamiliar with the step of

test



5, The presence of a unit root

2, I'm aware that unit unfamiliar with the unit
indicates non-stationarity,

roots can lead to It's the solution (root) that is root processes
violating the stationarity

spurious regression  equal to one of a an equation. and its implications for
assumption required by most

results modeling and forecasting

classical time series methods.

(2) REFREF L

AR PR A B R &éﬁ%?ﬁ%ﬁﬂ*)@«’ S0 G, R PES
TEIRVIRORE B, 3 54 (:}&5 P EANVE BB G ERERT
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\,
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Ferd 2 Fd, v g3 BLARE T RER Y, T reiﬁréﬁé? it GE & FT

R TR RSNy FR T R L
B) HFA¥¥ra

E R ST LIE R N

b

7. #3274 & (Recommendations and Reflections)

I paused the pre-training activity after I saw the comment from student
(presumably an international student) from the 2" survey. One possible
explanation is in doing the pre-training, students and lecture can speak their own
language (not English), therefore international students may feel difficult to
engage. This observation leads us to the conclusion that when doing terminology
pre-training students' background and combination should be carefully

considered.
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= ~ 't (Appendix)

After today's pre-training phase involving discussions, distinctions, rankings, pairings, etc., have

most of the terminologies been comprehended in terms of their semantic concepts during class?
5 BIEIfE

@ Over 80%

@ Between 60% and 80%
@ Between 40% and 60%
@ Less than 40%

Is another group of classmates' explanations of last week's list of terminologies helpful for

understanding the content of this week's class?
5 BIEIfE

@ Very helpful
@ helpful

@ average

@ not helpful

Did the training on professional terms help me complete today's computer practical work more

efficiently? If so, in which aspects? (Multiple selections)"
5 BIEIfE

@ Discussing data characteristics with
classmates and teachers

@ Discussing programming with
classmates and teachers.

@ Discussing theorems and formulas with
classmates and teachers.

@ Communicating information about
computer software interfaces with
classmates and teachers.

@ Self-study or discussion with teach
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Reflecting on today's activities in the terminology training, did | actively participate in group
discussions? How much time did we spend completing the terminology semantics table ? Where
can | improve?

5 BlErE

Yes, 20min, none

May not sufficiently active in the participation.

SFRETEFR

| don't feel the terminology semantics is needed. Maybe the students should present themselves.

20 min, i think its good
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