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Description
This course covers advanced time series methods used in the analysis 

of )nancial data and other potentially non-stationary time series. 

Topics: integrated time series, co-integration, unit root testing, 

conditional heteroscedasticity, long memory, non-parametric and 

neural network models. Applications include market e.ciency, 

stochastic volatility and predictability of asset returns.

Most students use Visual Schedule Builder (VSB) to organize their 

schedules. VSB helps you plan class schedules, travel time, and more.
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