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Time series introduction, ARDL — Autoregressive distributed Lag, ARIMA Models, Unit Root tests,
Cointegration, VAR and VEC Models, post estimation tests, Exogeneity (weak, strong, super)
ARCH and GARCH modelling, Principles of model section.

Assessment Criteria:

The course covers the theoretical and practical part of time series econometrics, using
and programming the Softwares.

The purpose is to enable the student to work with time data, including acquisition,
transformation, analysis using econometric softwares such Stata and Oxmetrics.

The evaluation consists of two tests, each worth 40% of the grade and the discussion and
analysis of a paper 20%
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