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Contents:

1. Some Projects From Our Recent Research

2. Analyzing Price Changes: Some Aspects

3. Univariate ARMA models

4. Multiequation models: VAR, cointegration etc.

5. GARCH models

6. Multivariate GARCH models

After this, we shall proceed with the presentation of the projects.

Grading:

Term project: 50%

Final Exam: 50%

Literature:

• Enders, W.: Applied Econometric Time Series, 3rd edition. Wiley, 2009.

• Kleiber, C., & Zeileis, A.: Applied Econometrics with R. Springer, 2008.

• Mills, T.C. & Markellos, R.: The Econometric Modelling of Financial Time Se-

ries, 3rd edition. Cambridge University Press, 2008.
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• Further references will be given in the lectures.


