Econometrics of Time Series

(M. Agostino)

Topics:

Stationary Time-Series Models. Modeling Volatility. Arch e Garch Processes. Models With Trends.
Dickey-Fuller Tests. Introduction To VAR Analysis. Cointegration and Error Correction Models.
Testing for Cointegration. The Engle and Granger Methodology. Characteristic Roots, Rank and

Cointegration.
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