Time Series Analysis

This course consists of two parts. Part 1 (five 3-hour lectures) covers the basic tools in time series analysis, including difference equations, stationary ARMA processes, maximum likelihood estimation and spectral analysis. Part 2 (five 3-hour lectures) covers some time series models and their applications, including vector autoregression, processes with deterministic and stochastic time trends, unit roots in univariate and multivariate processes, and cointegration.

Pre-requisite

Students are expected to be familiar with Appendix A Mathematical Review of Time Series Analysis.

Textbook

James D. Hamilton, Time Series Analysis, 1994, Princeton University Press.
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