
Information 

 

The emphasis of this class is on financial econometrics. Theory and applications will be 

extensively discussed, and students will be working actively by themselves possibly on both 

sides. The theory will involve two main related areas of financial econometrics, time series 

analysis and stochastic calculus. Finally, applications will be on the use of high frequency 

dataset in stock prices. In particular, we will be using R software extensively. 


