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Unit root and Cointegration
Extension of Basic Model
Structure Change
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This is a course of advanced time series analysis. It is intended to cover the topics about how to deal with the
nonstationary time series data.
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This course will be carried out through class lecture and discussions. The instructions will be supplemented with
the use of over-head projector
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Unit roots, Cointegration, and Structure Change by Maddala and Kim. Cambridge University Press.(1999).
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Part one of the text book, Introduction and basic concepts.
Part one of the text book, Introduction and basic concepts.
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Part two of the text book, Unit and cointegration

Part two of the text book, Unit and cointegration

Part two of the text book, Unit and cointegration

Part two of the text book, Unit and cointegration

Part three of the text book, Extension of the basic model

Part three of the text book, Extension of the basic model
Part three of the text book, Extension of the basic model
Part three of the text book, Extension of the basic model

Part four of the text book, Structure change

Part four of the text book, Structure change
Part four of the text book, Structure change
Part four of the text book, Structure change

Part four of the text book, Structure change

Final examination
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1 2016/09/12~2016/09/18
2 2016/09/19~2016/09/25
3 2016/09/26~2016/10/02
4 2016/10/03~2016/10/09
5 2016/10/10~2016/10/16
6 2016/10/17~2016/10/23
7 2016/10/24~2016/10/30
8 2016/10/31~2016/11/06
9 2016/11/07~2016/11/13
10 2016/11/14~2016/11/20
11 2016/11/21~2016/11/27
12 2016/11/28~2016/12/04
13 2016/12/05~2016/12/11
14 2016/12/12~2016/12/18
15 2016/12/19~2016/12/25
16 2016/12/26~2017/01/01
17 2017/01/02~2017/01/08
18 2017/01/09~2017/01/15
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