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forecasting financial time analysis.

1. This course is intended to help students to understand a definite,
up-to—date presentation of financial econometrics for modeling and

2. It further aims for maximum flexibility through what might be described
as an integrated modular structure for the financing time series.
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1 | 09/13 | Difference Equations

2 | 09/20 | Lag Operators

3 | 09/27 | Stationary ARMA Processes

4 | 10/04 | Forecasting

5 1 10/11 | Maximum Likelihood Estimation




6 | 10/18 | Spectral Analysis

7 | 10/25 | Asymptotic Distribution Theory

8 | 11/01 | Linear Regression Models

9 | 11/08 | Linear Systems of Simultaneous Equations

10 | 11/15 | Covariance—Stationary Vector Processes

11 | 11/22 | Vector Autoregressions

12 | 11/29 | Models of Nonstationary Time Series

13 | 12/06 | Processes with Deterministic Time Trends

14 | 12/13 | Univariate Processes with Unit Roots

15 | 12/20 | Unit Roots in Multivariate Time Series

16 | 1227 | Cointegration

17 | 01/03 | Full-Information Maximum Likelihood Analysis of
Cointegrated Systems

18 | 01/10 | Time Series Models of Heteroskedasticity and
Modeling Time Series with Changes in Regime
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Rachev, Svetlozar T. Stefan Mittnik, Frank J, Fabozzi, Sergio M, Focardi and
Teo Jasi¢, Financial Econometrics: From Basics to Advanced Modeling
Techniques (Frank J. Fabozzi Series), Wiley Interscince, 2006,

Jondeau, Eric, Ser—-Huang Poon and Michael Rockinger, Financial Modeling
under Non-Gaussian Distribution, Springer, 2006,
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