                          Course Outline
                           Spring 2006
                      Applied Econometrics II
                       Prof. David Kleykamp

2/17  Topic #1:  Linear Stochastic Difference Equations

3/24            Linear Stochastic Difference Equations

3/03  Topic #2:  Stationarity, the ACF, and the PACF
         ** Students must show their data set

3/10  Topic #3:  Identifying Time Series Models – AR, MA, and ARMA models
3/17            Identifying Time Series Models – AR, MA, and ARMA models
3/24            Identifying Time Series Models – AR, MA, and ARMA models
        ** Students must show they have identified 2-3 models for final report 
3/31  Topic #4:  Estimating and Evaluating Time Series Models

4/07            Estimating and Evaluating Time Series Models
4/14  Topic #5:  Forecasting with Time Series Models
4/21  EXAM      Midterm Exam (40% of Course Grade)
4/28  Topic #6:  Vector Autoregressions
5/05            Vector Autoregressions
5/12  REPORT    Final Report due (60% of Course Grade)
Students are expected to attend class regularly and take very good notes.  The midterm exam will be composed of 20 multiple choice questions and 2 analytical questions. 
Any student who does not turn in a final report exactly on time will fail the course.  The final report is due on the last day of class.

