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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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