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About These Slides

The present slides are not self-contained; they need to be explained and
discussed. This will be done in the lectures.

Even though being a “work in progress” and subject to revision, the slides
constitute copyrighted material.
If you want to reproduce or copy anything from the slides, please ask:

Harald Schmidbauer harald at hs-stat dot com
Angi Rosch angi at angi-stat dot com

The slides were produced using BTEX and R (the R project; website: www.R-
project.org) on a GNU /Linux system.

R files used for this course are available upon request.



Proposals

For Term Projects

fg (© Harald Schmidbauer & Angi Rosch, 2012 Term Projects 3/4



Term Projects.

. OPEC decisions and tail behaviour of crude oil futures price change
distributions

. Volatility spillovers between crude oil prices and US dollar to euro exchange
rates

. Volatility spillovers between precious metal prices and US dollar to euro
exchange rates

. Connectedness in the precious metal and FX markets: summary of results
. ECB announcements and precious metal prices

. Tourist arrival forecasting in Turkey: Literature review and data update



