
 
 
 

ECONOMETRICS FOR FINANCIAL MARKETS 
 
 
 

TOPICS OF THE COURSE: 
• Time series analysis: ARMA models. 
• Inference and estimation in dynamic models 
• Univariate ARCH models 
• Multivariate GARCH models 
• Dynamic Conditional Correlations 
• Multiplicative Error Models 
 
 
READING LIST: 
Lecture notes, survey articles 


