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Welcome and Introduction

Monday, 12 September 2022 09:00 (15 minutes)

Presenter: Prof. WAGNER, Martin

Track Classification: Monday, September 12, 2022

April 9, 2024
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Bayesian Methods for (Macro and Financial) Time
Series Analysis |

Wednesday, 14 September 2022 09:00 (1h 30m)

Slides available (9.9.22).
The exact contents dealt with will depend on the prior knowledge of participants.

Presenter: Prof. KASTNER, Gregor

Track Classification: Monday, September 12, 2022

April 9, 2024 Page 2
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Bayesian Methods for (Macro and Financial) Time
Series Analysis Il

Wednesday, 14 September 2022 11:00 (1h 30m)

Presenter: Prof. KASTNER, Gregor

Track Classification: Monday, September 12, 2022

April 9, 2024 Page 3
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Spectral Analysis |

Monday, 12 September 2022 13:30 (1h 30m)

Slides available (01.09.22).

Presenter: Prof. HASSLER, Uwe

Track Classification: Monday, September 12, 2022

April 9, 2024
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Spectral Analysis Il

Monday, 12 September 2022 15:30 (1h 30m)

Presenter: Prof. HASSLER, Uwe

Track Classification: Monday, September 12, 2022

April 9, 2024
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Functional Time Series |

Tuesday, 13 September 2022 09:00 (1h 30m)

Slides available (8.9.22).

Presenter: Prof. HORMANN, Siegfried

Track Classification: Tuesday, September 13, 2022

April 9, 2024
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Functional Time Series Il

Tuesday, 13 September 2022 11:00 (1h 30m)

Presenter: Prof. HORMANN, Siegfried

Track Classification: Tuesday, September 13, 2022

April 9, 2024

Page 7
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Functional Cointegration |
Tuesday, 13 September 2022 13:30 (1h 30m)

Four papers available (07.09.22).
The course is based on these materials.
Slides available (12.09.22).

Presenter: Prof. FRANCHI, Massimo

Track Classification: Tuesday, September 13, 2022

April 9, 2024
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Functional Cointegration Il

Tuesday, 13 September 2022 15:30 (1h 30m)

Presenter: Prof. FRANCHI, Massimo

Track Classification: Tuesday, September 13, 2022

April 9, 2024

Page 9
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High Frequency Econometrics |

Wednesday, 14 September 2022 13:30 (1h 30m)

Slides available (07.09.22); References added (11.09.22).

Presenter: Prof. HAUTSCH, Nikolaus

Track Classification: Wednesday, September 14, 2022

April 9, 2024 Page 10
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High Frequency Econometrics 11

Wednesday, 14 September 2022 15:30 (1h 30m)

Presenter: Prof. HAUTSCH, Nikolaus

Track Classification: Wednesday, September 14, 2022

April 9, 2024 Page 11
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Bootstrap |

Friday, 16 September 2022 09:00 (1h 30m)

Slides and three papers available (03.09.22).
Please read in particular the papers from 2018 and 2020 to prepare for the lecture(s) on Friday.

Presenter: Prof. CAVALIERE, Giuseppe

Track Classification: Thursday, September 15, 2022

April 9, 2024 Page 12
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Bootstrap Il

Friday, 16 September 2022 15:30 (1h 30m)

Presenter: Prof. CAVALIERE, Giuseppe

Track Classification: Thursday, September 15, 2022

April 9, 2024

Page 13
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ARCH, GARCH and Volatility Modelling I

Friday, 16 September 2022 11:00 (1h 30m)

Slides available (16.09.22).

Presenter: Prof. RAHBEK, Anders

Track Classification: Thursday, September 15, 2022

April 9, 2024 Page 14
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ARCH, GARCH and Volatility Modelling 11

Friday, 16 September 2022 13:30 (1h 30m)

Presenter: Prof. RAHBEK, Anders

Track Classification: Thursday, September 15, 2022

April 9, 2024 Page 15
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Factor Models |
Thursday, 15 September 2022 09:00 (1h 30m)

Slides available (13.09.22).
Lecture notes and two papers available (07.09.22).
The course is based on these materials.

Presenter: Prof. BARIGOZZI, Matteo

Track Classification: Friday, September 16, 2022

April 9, 2024
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Factor Models Il

Thursday, 15 September 2022 11:00 (1h 30m)

Presenter: Prof. BARIGOZZI, Matteo

Track Classification: Friday, September 16, 2022

April 9, 2024

Page 17
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State Space Modelling |

Monday, 12 September 2022 09:15 (1h 15m)

Slides and R materials available (updated 11.9.22).

Presenter: Prof. BAUER, Dietmar

Track Classification: Friday, September 16, 2022

April 9, 2024
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State Space Modelling Il

Monday, 12 September 2022 11:00 (1h 30m)

Presenter: Prof. BAUER, Dietmar

Track Classification: Friday, September 16, 2022

April 9, 2024

Page 19
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Summary and Closing

Friday, 16 September 2022 17:00 (30 minutes)

Presenter: Prof. WAGNER, Martin

Track Classification: Friday, September 16, 2022

April 9, 2024

Page 20
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