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Course Description

This course provides an intermediate level introduction to the application of
modern time series methods that may be used to analyze economic data.
The initial part of the course includes a review of techniques that can be
used to identify the dynamic properties of time series data. Thereafter, a
selection of the popular modelling frameworks is introduced (i.e.
autoregressive integrated moving average models, distributed lag models,
and vector autoregressive models). Extensions to these frameworks, which
allow for aspects such as cointegration and error correction representations,
are also covered, before attention is directed towards the application of
model misspecification tests and forecasting exercises. Course entry
requirements: ECO4006F, ECO4007F and ECO4016F.
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