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Course Description

This course offers a study of time series analysis with a view towards model-
based predictions. It uses modeling and computational methodology
applicable to a wide range of scientific fields, including engineering,
environmental sciences, biochemistry, and natural language processing, but
it focuses on applications for economics and finance, such as the extraction
of stochastic business cycles and volatility prediction using daily and
intraday high-frequency data.

Basic skills in statistics and computing with R are a prerequisite. Previous
coursework in econometric analysis of linear time series is recommended.
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