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This course focus on the regression analysis of time series data. It includes
univariate as well as and multivariate time series models, The analysis
includes estimation and hypothesis testing. The course also emphasizes the
use of econometric software to analyze real data.
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107/09/10~
107/09/16

Introduction

107/09/17~
107/09/23

ARMA model

107/09/24~
107/09/30

Stationarity and restrictions for an ARMA models

107/10/01~
107/10/07

Box-Jenkins model selection (I)

107/10/08~
107/10/14

Box-Jenkins model selection (II)

107/10/15~
107/10/21

ARCH processes / Estimating GARCH models

107/10/22~
107/10/28

Testing for a unit AR root

107/10/29~
107/11/04

review

107/11/05~
107/11/11
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107/11/18

AR
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107/11/19~
107/11/25

Autoregressive distributed lag model
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107/11/26~
107/12/02

Dynamic effects and the distributed lag model
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Introduction to econometrics, Stock and Watson (2007)
Applied Econometric Time Series, Walter Enders (1995)
A Guide to Modern Econometrics, Marno Verbeek (2000)
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