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This course provides both theoretical frameworks and econometric methods
to analyze macro—finance term structure behavior., As the name suggests the
macro—finance approach allows bonds yields as well as latent variables
representing financial market factors to reflect macro—economic variables., By
applying time series econometric methods such as VAR and ECM models,
this course introduces how to incorporate the features of both monetary
economics and mainstream finance models to obtain a much richer term
structure specification,
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Walter Enders, (2010) Applied Econometric Time Series, 3rd edition, Wiley
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