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Spring 2019 
MW 11:00am – 12:15pm 

Economics – Room 5 
 

Professor: Adam McCloskey 
Office: Economics 14B 
E-mail: adam.mccloskey@colorado.edu  
Office Hours: M 2:00 – 3:00pm, F 10:00am – 12:00pm 
 
3#4/'-(5-'"/&61&#$( 

This is a graduate-level course in time series analysis/econometrics.  We will start the 
course by covering standard topics in modeling and estimation for univariate stationary 
stochastic processes.  We will proceed to the analysis of time series data in the 
spectral/frequency domain, emphasizing the importance of estimating the long-run variance of a 
time series, which is crucial to developing standard errors for regressions with time series data.  
The course will also cover topics in multivariate time series analysis.  In particular, we will 
discuss modeling and estimating dynamic systems, including the vector autoregressive model 
and state space approaches, with applications to finance and macroeconomics.  We will then 
move to topics on non-stationary stochastic processes, which are particularly important for 
analyzing macroeconomic time series.  In order to develop the tools necessary for this analysis, 
we will learn a9 J z,  for this analysis, 
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January 21 (Long Weekend), March 25 and 27 (Spring Break) 
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I. Introduction to Time Series Analysis 
 -Stochastic Processes 
 -Stationarity and Dependence 
 -Autocovariance and Autocorrelation 
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II. The ARMA Model 
 -Lag Polynomials 
 -Autocovariance and Autocorrelation Functions 
 -Stationarity and Invertibility 
 -





responsible for violating the academic integrity policy will be subject to nonacademic sanctions 
from the Honor Code as well as academic sanctions from the faculty member. Additional 
information regarding the Honor Code academic integrity policy can be found at the Honor Code 
Office website. 
 
The University of Colorado Boulder (CU Boulder) is committed to fostering a positive and 
welcoming learning, working, and living environment. CU Boulder will not tolerate acts of 
sexual misconduct (including sexual assault, exploitation, harassment, dating or domestic 
violence, and stalking), discrimination, and harassment by members of our community. 
Individuals who believe they have been subject to misconduct or retaliatory actions for reporting 
a concern should contact the Office of Institutional Equity and Compliance (OIEC) at 303-492-
2127 or cureport@colorado.edu. Information about the OIEC, university policies, anonymous 
reporting, and the campus resources can be found on the OIEC website.  
 
Please know that faculty and instructors have a responsibility to inform OIEC when made aware 
of incidents of sexual misconduct, discrimination, harassment and/or related retaliation, to ensure 
that individuals impacted receive information about options for reporting and support resources. 
Campus policy regarding religious observances requires that faculty make every effort to deal 
reasonably and fairly with all students who, because of religious obligations, have conflicts with 
scheduled exams, assignments or required attendance.  Please let me know 6"3/"*%3/$%7"'(3%360%
6$$8(%07%3/$%90:'($ if you have any of these conflicts.(
See the campus policy regarding religious observances for full details. 
 
 


