(ECON — 726) Applied Econometrics Techniques and Forecasting

Course Description

Time series econometrics has been developed rapidly over the last four decades. In
particular, the cointegration revolution has had a substantial impact on applied
analysis. The main objective of this course is to develop the skills needed to do
empirical research in fields operating with time series data sets. The course aims to
provide students with techniques and receipts for estimation and assessment of
guality of economic models with time series data. It is assumed that students have
knowledge of basic linear algebra, statistical inference & basic econometrics
techniques. Although the course will have a theoretical component it will be a

practical and exercise-driven.
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