Course Syllabus

Date & Time: ...Wednesday..and..Friday,...9.30 - 11.00..AM................
Class room: ......Room..203...Tha-Prachan..Campus.........................

. Instructors:

3.1 Instructor’s Name....... Prof..Arayah..Preechametta,..Ph.D.................

3.2 Office........ Room..13..Faculty..of..Economics.................ccoeeen e,

. Teaching Materials and Resources

6.1 Required textbooks and readings



6.2 Recommend readings

7. Teaching Plans

Week/Session Date Topics Instructor
1/1 10/01/2018 | Introduction: Arayah
Static analysis
Dynamic analysis
1/2 - 2/2 12/01/2018- | Solving a dynamic problem Arayah
19/01/2018 Traditional method:
system of simultaneous
equations
Backward recursive
method
5/1 -6/2 07/02/18- Backward recursive method Arayah
16/02/18
711 -8/2 21/02/2018- | The Bellman’s equations and Arayah
02/03/2018 | time consistent optimal policies
9/1-10/1 07/03/2018- | Applications: Optimal Arayah
14/03/2018 | consumption
10/2 16/03/2018 | -------------- Midterm---------------
11/-11/2 21/03/2018- | Applications: Optimal growth Arayah
23/03/2018
12/1-12/2 28/03/2018- | Asset Price: Hall’s random walk | Arayah
30/03/2018 | of theory of consumption
13/1 04/04/2018 | The random walk theory of stock | Arayah
prices
14/1 11/04/2018 | The random walk theory of stock | Arayah
prices
15/1-17/2 18/04/2018- | Applications: Arayah
04/05/2018 - The term structure of
interest rate, contingent
claims,
The value of a firm
Government debt: the
Ricardian Proposition
18/1 - 18/2 09/05/2018- | - Neoclassical Growth Model Arayah
11/05/2018 | and the balanced growth path.
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Week/Session Date Topics Instructor
19/1 -19/2 16/05/2018- | The Ramsey-Cass-Koopmans Arayah
18/05/2018 | Model
20/2 25/05/2018 | ------- Final Examination-----------
8. Evaluation Methods
20%




