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This course is designed to introduce several important time series models
and their applications in finance and economics, The course takes a broad
view of the subject and invests time in time series regression, autoregressive
moving average models, nonstationary time series models, cointegration and
volatility models, Furthermore, empirical methods to test various hypotheses
will be discussed as topics are covered.On completing the course students
are expected to acquire an understanding of the formal techniques used by
economists and to gain insight into the manipulation of models.
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