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This course is an introduction to graduate level time series econometrics. The goal of the 
course is to provide a foundation in core time series methods that will permit students to 
undertake serious empirical work or pursue more advanced theoretical modeling. The course 
focuses on popular, widely used time series methods  and economic examples will often be 
used as motivation. (3) 
PREREQUISITE:  ECON-852*/3.0 or equivalent. (4) ��
EXCLUSION:  ECON-953*/3.0 (5) ��
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 This course is an introduction to graduate level time series econometrics. The goal of the 
course is to provide a foundation in core time series methods that will permit students to 
undertake serious empirical work or pursue more advanced theoretical modeling. (3) 
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