Econometrics |
ECON 511 Taner Yigit
Fall 2009 Office: MA225
Office hrs: Tuesday 10:40 -11:30
Wednesday 10:40 -11:30
tyigit@bilkent.edu.tr

Objectives: The goal of this class is to gain an introduction to some existing time series
econometric techniques and see some of their applications. | am available should you have any
problems in the course. | am usually available after class for discussion or to schedule an
appointment if you cannot make my scheduled office hours.

Grading: will be based on class participation and attendance (10%), homework (20%), one
midterm (30%), project proposal (10%), and a final project (30%).

References (both recommended): Hamilton. Time Series Analysis

Maddala, and Kim. Unit Roots, Cointegration and
Structural Change

Course outline:

Introduction and stationary ARMA models
ARMA models continued...

Vector Autoregression models

Trend and Cycle Decomposition
Nonstationarity and Unit Roots (Brownian Motion)
Structural Change

Cointegration

ARCH and GARCH models

State Space Form and Kalman Filters
Fractional Integration

Frequency Analysis

Regime Switching and Threshold Models
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