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(Description)

Time Series Analysis is an interdisciplinary course of economics and mathematical
statistics and is very closely linked to socio-economic activities. It has a wide range of
applications in many fields, such as economics, finance, and data mining.

Time series forecasting occurs when you make scientific predictions based on historical
time-stamped data. It involves building models through historical analysis and using them
to make observations and drive future strategic decision-making.

This course provides a survey of the theory and application of Time Series methods in
econometrics. Topics covered will include definitions of Time Series, ARMA model, Time
Series forecasting, non-stationary models, vector autoregressions, structural
autoregressions, and GARCH models. This course provides empirical(practical) tools and
methods for analyzing time series data and cultivates students’ ability to analyze and solve
practical economic problems in our society.

Stata is used at lectures.
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