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Introduce the time series models and discuss the applications on

macroeconomics,
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1 | ERT ZEHEL Understand the basic c2 | BCFH
concepts of econometrics.

2 | 4B BT o A A Introduce the time series c2 | BEH
models,

3| A B AR AT AT Apply the time series model C3 BCDEFH
on empirical studies,
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F| P n % (Subject/Topics) B x

1 | 09/13 | Basic Econometric Concepts

2 | 09/20 | Arima model

3 | 09/27 | Arima model

4 | 10/04 | Arima model

5 | 10/11 | Unit root tests and Cointegration Analysis

6 | 10/18 | Unit root tests and Cointegration Analysis




7 | 10/25 | Unit root tests and Cointegration Analysis
8 | 11/01 | Var and VECM models

9 | 11/08 | Var and VECM models

10 | 11/15 | Var and VECM models

11 | 11/22 | Var and VECM models

12 | 11/29 | Garch model

13 | 12/06 | Garch model

14 | 12/13 | Garch model

15 | 12/20 | Nonlinear and threshold model

16 | 12/27 | Nonlinear and threshold model

17 | 01/03 | Term paper discussion and presentation
18 | 01/10 | Term paper discussion and presentation
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Walter Enders, (2010) Applied Econometric Time Series, 3rd edition, Wiley
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