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» Univariate Time Series




(1) ARIMA processes

(2) Wold" s decomposition

(3) Box-Jenkins approach

2 ~Unit Root Tests

(1) Properties of I(1) v.s. I(0)

(2) Augmented Dickey-Fuller test, Phillips-Perron test, and KPSS test,
(3) Structural breaks and unit root tests

3 ~ Vector Autoregressive Models (VAR)

(1) Estimation and Specification of VAR

(2) Granger causality

(3) Impulse response function

4 ~ Cointegration

(1) Granger representation theorem

(2) Engle-Granger approach

(3) Johansen approach

5~ Conditional Heteroscedastic Models

(1) Testing for ARCH effect: Engle’ s LM test

(2) GARCH, IGARCH, E-GARCH, and Threshold GARCH processes
(3) Maximum likelihood estimation of GARCH models
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