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SYLLABUS 
 

University Unit:  
CCSA – Social and Applied Sciences Centre 

Graduate Program: 
PPGA – Business Management 

Course: 
Academic master´s degree   Academic doctorate  

Discipline:  Econometrics for Finance (Time Series 
Econometrics) 

Code: ENST52455 
 

 

Professor: Eli Hadad Junior DRT: 1148294 
 

Workload: 32 hours  Crédits 2  Mandatory 
 Optional 

SYLLABUS: The objective of the course is to familiarize the student with the main 
problems of Empirical time series econometrics. The themes and the main econometric 
techniques used to address them are presented, highlighting recent advances, limitations, 
and open questions in the literature. The course presents time series techniques, 
discussing univariate and multivariate models used in finances and macroeconometrics. 
 
Classes are divided into two parts. In the first, be an exposition of the concepts and 
techniques are addressed in the sections. The second part is reserved for the 
implementation of the techniques using didactic examples and for the presentation and 
discussion by the students of suggested works that use such techniques. 
 
 

ASSESSMENT CRITERIA: The evaluation is an applied research. The students must 
prepare a complete procedure of analysis, forecast and model selection, using actual data 
of financial markets or macroeconomics and develop a functional model. 
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