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Cour se Description

The aim of this module is to provide students vtk skills required to undertake
independent applied research using modern economatthods. The course builds
on the fundamental concepts developed in Moduled aims to extend students’
understanding of the subject to a more advancedl.lehe course attempts to
provide a balance between theory and applied redlsear

Modulell Assessment

Students will be required to complete 4 homeworkreises and to undertake one
individual project. Twenty percent of the marks floe course will be awarded for the
combination of homework (5%) and project (15%).

Topics

1. Stationary time series
a. AR, MA, ARMA models
b. Autocorrelations and Partial Autocorrelation Fuaos. Identification,
estimation, testing and forecasting
c. ARCH/GARCH models
d. ADL and VAR models
e. Seasonality and trends

2. Unit roots and cointegration
a. Unit roots and Units roots tests
b. Cointegration: Engle-Granger and Johansen procedure

3. Systems of Equations
a. The seemingly unrelated regression model (SUR)

4. Simultaneous equations models
a. Simultaneous equation models: identification
b. Estimation by 2SLS, 3SLS

5. Non-linear regressions and Nonlinear least squares
a. Nonlinear regression models
b. Nonlinear systems of Equations
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