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Studiepoeng
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Undervisningsspråk
Engelsk

Innledning

Læringsmål

Forkunnskaper

Obligatorisk litteratur
Bøker:
Bjørnland, Hilde C., Leif Anders Thorsrud. 2015. Applied time series for macroeconomics. 2nd edition. Gyldendal
akademisk
Hamilton, James D. 1994. Time series analysis. Princeton University Press

Artikler:
During the course there may be hand-outs and other material on additional topics relevant for the course and the
examination

Anbefalt litteratur
Bøker:
Favero, Carlo A.. 2001. Applied macroeconometrics. Oxford University Press. Chapter 1,2,3, 6, 7 and 8
Lütkepohl, Helmut. 1993. Introduction to multiple time series analysis. 2nd ed. Springer. Utgitt i 2007 med tittelen:
New introduction to multiple time series analysis
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