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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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include model estimation and
hypothesis testing,
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100/02/20 inear Stochastic Difference Equations
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2 100/02/97 The Definition and Importance of Stationarity
100/02/28~ ) . .
3 100/03/06 Stationarity Applied to the ACF and the PACF
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4 Identifying Time Series Models — Pure AR and MA
100/03/13
models
100/03/14~
5 Identifying Time Series Models — Mixed ARMA
100/03/20 | S0
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6 Identifying Time Series Models — Issues of
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Seasonality
100/03/28~ . X . . .
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100/04/03 Estimating Time Series Using GRETL
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8 Evaluating Time Series Models — General
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100/05/01 Forecasting in Time Series Models
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100/05/08 Presentation of Results in Time Series
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13 Preparation of Final Forecasting Report — Last
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Details
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Online Notes to the Class, see
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Applied Econometric Time Series, W. Enders, 2nd edition, 2004
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