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Econometrics Past Exam Questions: A Comprehensive Guide to
Success

Econometrics past exam questions are invaluable resources for students aiming to excel in their
econometrics courses. These questions not only help in understanding the exam format but also
serve as effective tools for mastering key concepts, practicing problem-solving skills, and identifying
areas that require further review. In this article, we delve into the significance of reviewing past exam
questions, how to utilize them effectively, and strategies to improve your performance in
econometrics exams.

The Importance of Econometrics Past Exam Questions

Understanding Exam Format and Expectations

One of the primary benefits of practicing with past exam questions is familiarity with the exam
structure. Different universities and courses may have varying formats, including multiple-choice
questions, problem-solving exercises, or essay-style questions. Reviewing past papers helps
students anticipate question types, time allocations, and the depth of understanding expected.

Identifying Common Topics and Trends

Econometrics is a broad discipline covering topics such as regression analysis, hypothesis testing,
time series, panel data, and more. Past exam questions often reflect the core areas emphasized by
instructors. By analyzing previous questions, students can identify recurring themes and prioritize
their study efforts accordingly.

Assessing Your Knowledge and Readiness

Practicing past questions provides a realistic gauge of your preparedness. It highlights strengths
and pinpoint areas where additional review or practice is needed. This targeted approach ensures
efficient study sessions and boosts confidence before the exam day.

Strategies for Effectively Using Econometrics Past Exam Questions

1. Gather a Comprehensive Collection of Past Papers

Published by: apprenticeshipfinder.org.uk Page 1 of 19



Econometrics Past Exam Questions Workbook Vol. 2022, Issue 3

Start by collecting as many past exams as possible from your course website, university archives, or
academic forums. Ensure the questions are recent and relevant to your current syllabus. Having a
diverse set of questions helps you become familiar with various question styles and difficulty levels.

2. Create a Study Schedule Incorporating Past Questions

Integrate past exam questions into your study timetable. Allocate specific sessions for timed practice
to simulate exam conditions. This approach improves time management skills and reduces exam
anxiety.

3. Practice Actively and Under Exam Conditions

When working through past questions, simulate real exam conditions:

- Set strict time limits.
- Work without notes or textbooks unless permitted.
- Avoid distractions to emulate the exam environment.

Active practice enhances recall and problem-solving speed, essential for performing well under
timed conditions.

4. Review and Analyze Your Performance

After completing each set of questions:

- Check your answers against model solutions.
- Identify mistakes and understand where you went wrong.
- Review relevant theoretical concepts or formulas.
- Take notes on common pitfalls to avoid in future attempts.

5. Focus on Weak Areas

Use your performance analysis to prioritize difficult topics. Revisit textbooks, lecture notes, or online
tutorials to strengthen understanding before tackling more complex questions.

Key Topics Covered by Past Exam Questions in Econometrics

Econometrics exams typically encompass a range of fundamental and advanced topics. Familiarity
with these areas through past questions can significantly enhance your exam performance.
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1. Regression Analysis

- Ordinary Least Squares (OLS) estimation
- Assumptions of the classical linear regression model
- Interpretation of coefficients
- Hypothesis testing in regression (t-tests, F-tests)
- Model specification and variable selection
- Multicollinearity issues

2. Statistical Inference

- Confidence intervals
- p-values
- Significance testing
- Residual analysis

3. Violations of Classical Assumptions

- Heteroskedasticity
- Autocorrelation
- Endogeneity
- Instrumental variables

4. Time Series Analysis

- Stationarity
- AR, MA, ARMA models
- Forecasting
- Cointegration and error correction models

5. Panel Data Econometrics

- Fixed effects model
- Random effects model
- Differences-in-differences approach
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6. Advanced Topics

- Nonlinear models
- Limited dependent variable models (logit, probit)
- Bayesian econometrics
- Machine learning applications in econometrics

Utilizing Past Exam Questions for Different Study Phases

Initial Learning Phase

Use past questions to identify which topics are most frequently tested. Focus on understanding the
underlying concepts before attempting questions.

Practice Phase

Attempt questions under exam-like conditions to build confidence and improve time management.
Review answers thoroughly and seek clarification on any mistakes.

Revision Phase

Revisit challenging questions, summarize key points, and reinforce your understanding. Repetition
helps solidify knowledge and ensures readiness.

Additional Resources for Econometrics Exam Preparation

- Textbooks and Lecture Notes: Ensure a solid grasp of theory and derivations.
- Online Tutorials and Forums: Platforms like Khan Academy, Coursera, or Stack Exchange offer

explanations for complex topics.
- Study Groups: Collaborate with peers to discuss past questions and clarify doubts.
- Instructor Office Hours: Seek guidance on difficult topics or ambiguous questions.

Conclusion

Econometrics past exam questions are essential tools for students aspiring to excel in their
coursework and exams. They provide insights into exam patterns, reinforce understanding of core
concepts, and help develop effective problem-solving skills. By systematically practicing and
analyzing these questions, students can identify their weaknesses, improve their analytical abilities,
and approach their exams with greater confidence. Remember, consistent practice combined with
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thorough review is the key to mastering econometrics and achieving academic success.

Meta Description: Discover how to leverage econometrics past exam questions to improve your
exam preparation. Learn strategies, key topics, and tips for mastering econometrics effectively.
 
Econometrics past exam questions serve as a crucial resource for students and practitioners
aiming to master the analytical tools that underpin empirical economic research. These questions
not only test theoretical understanding but also assess practical skills in applying statistical methods
to real-world data. Analyzing past exam questions offers insights into the core competencies
required for success in econometrics, highlights common pitfalls, and helps identify recurring themes
and concepts that form the backbone of econometric analysis.

This article provides a comprehensive review of econometrics past exam questions, exploring their
structure, typical content areas, the skills they assess, and strategies for effective preparation. By
dissecting these questions, we can better understand the pedagogical focus of econometrics
courses and the expectations placed on students, whether they are undergraduate, graduate, or
professional learners.

Understanding the Structure of Econometrics Exam Questions

Econometrics exam questions are designed to evaluate a student's ability to integrate statistical
theory with economic intuition. They often combine conceptual questions, data analysis exercises,
and interpretative tasks. The typical structure can be broken down into several components:

Conceptual and Theoretical Questions

These questions test understanding of fundamental econometric concepts such as bias,
consistency, efficiency, and the assumptions underlying various models. For example:

- Explain the Gauss-Markov assumptions and their importance in the Ordinary Least Squares
(OLS) estimator.

- Derive the properties of the maximum likelihood estimator for a simple linear model.
- Discuss the implications of multicollinearity among regressors.

Mathematical Derivations and Proofs

Students are often asked to perform derivations that demonstrate their grasp of the mathematical
foundations of econometrics:
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- Derive the OLS estimator formula.
- Show the unbiasedness of the OLS estimator under certain assumptions.
- Derive the variance of the OLS estimator.

Empirical Application and Data Analysis

These questions require students to interpret data outputs, perform calculations, or outline analysis
steps:

- Given a dataset, estimate a regression model and interpret the coefficients.
- Test for heteroskedasticity using the Breusch-Pagan test.
- Conduct and interpret an F-test for joint significance.

Interpretation and Policy Implications

Beyond calculations, exam questions often demand economic interpretation:

- What does a positive coefficient on education in a wage regression imply?
- How would you assess the impact of a policy change using the estimated model?

Common Themes and Content Areas in Past Exam Questions

Analyzing a broad set of past exam questions reveals recurring themes that reflect the core
curriculum and the essential skills expected of students.

Regression Analysis and Model Specification

Most questions focus on the fundamentals of linear regression:

- Specification errors, such as omitted variable bias.
- Choice of variables and functional forms.
- Model assumptions and their violations.

Estimation Techniques

Questions frequently explore different estimation methods:
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- Ordinary Least Squares (OLS)
- Generalized Least Squares (GLS)
- Instrumental Variable (IV) estimation
- Maximum Likelihood Estimation (MLE)

Hypothesis Testing and Confidence Intervals

Testing hypotheses about parameters is a staple:

- t-tests for individual coefficients.
- F-tests for multiple coefficients.
- Joint hypothesis testing.

Violations of Standard Assumptions and Remedies

Common issues include:

- Heteroskedasticity
- Autocorrelation
- Multicollinearity
- Endogeneity

Questions challenge students to identify problems and suggest solutions, such as robust standard
errors or instrument variables.

Causal Inference and Identification Strategies

Understanding causality is central:

- Difference-in-differences
- Regression discontinuity design
- Instrumental variable approaches
- Propensity score matching

Time Series and Panel Data Econometrics

Advanced questions involve:

Published by: apprenticeshipfinder.org.uk Page 7 of 19



Econometrics Past Exam Questions Workbook Vol. 2022, Issue 3

- Stationarity and unit root tests
- Cointegration
- Fixed and random effects models
- Dynamic panel data models

Skills Assessed Through Past Exam Questions

Past exam questions are crafted to evaluate a range of skills, which can be broadly categorized as
follows:

Conceptual Understanding

Students must grasp fundamental econometric principles, assumptions, and their implications.
Questions test whether students understand why certain assumptions matter and how violations
affect estimates.

Mathematical Proficiency

Derivations, algebraic manipulations, and probability calculations are common. Students need
fluency in linear algebra, calculus, and probability theory.

Data Handling and Empirical Analysis

Practical skills include data cleaning, model estimation, hypothesis testing, and interpretation of
outputs, often through regression tables, residual plots, and diagnostic tests.

Critical Thinking and Interpretation

Beyond calculations, students are expected to interpret results in economic terms, assess model
validity, and suggest appropriate remedies for econometric problems.

Application of Econometric Methods to Policy and Real-World Data

Questions often simulate real-world scenarios, requiring students to apply their knowledge to policy
questions, assess causal relationships, and understand the limitations of their analyses.

Strategies for Approaching Past Econometrics Exam Questions

Effective preparation for econometrics exams involves strategic study practices:

Master the Core Concepts and Assumptions
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Understanding the assumptions underpinning each estimation method is vital. Review the
Gauss-Markov assumptions for OLS and the conditions for consistency and unbiasedness.

Practice Derivations and Mathematical Exercises

Regularly solve derivation questions to build confidence in mathematical reasoning and to
internalize the properties of estimators.

Work Through Past Data Analysis Questions

Practice estimating models on datasets, interpreting results, and writing concise reports. Use
statistical software to simulate exam conditions.

Focus on Diagnostic Tests and Remedies

Ensure proficiency in performing tests for heteroskedasticity, autocorrelation, and multicollinearity,
and know the appropriate correction techniques.

Develop Strong Interpretation Skills

Learn to translate statistical estimates into economic insights. Practice writing clear, concise
interpretations that connect model results to policy implications.

Simulate Exam Conditions

Time yourself while solving past questions to improve speed and accuracy. This helps manage
exam stress and ensures comprehension under pressure.

Conclusion: The Value of Past Exam Questions in Econometrics
Education

Analyzing past exam questions is an invaluable practice for students seeking to excel in
econometrics. These questions encapsulate the essential knowledge, skills, and critical thinking
required to navigate the complex landscape of empirical economic analysis. They serve as a mirror
to the curriculum, revealing emphasis areas, common challenges, and expectations.

For educators, past questions help in designing assessments that accurately measure student
understanding and identify gaps in teaching. For students, systematic practice with these questions
fosters confidence, deepens comprehension, and hones the analytical skills necessary for both
academic success and practical application.
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As econometrics continues to evolve with new methods and data challenges, revisiting past exam
questions remains a foundational step in mastering the discipline. Through diligent review and
strategic preparation, students can transform these questions into stepping stones toward becoming
skilled, insightful econometricians capable of contributing meaningfully to economic research and
policy analysis.
 

 QuestionAnswer What are some common topics covered in econometrics past exam questions?
Common topics include regression analysis, hypothesis testing, multicollinearity, heteroskedasticity,
time series analysis, and model specification tests. How can reviewing past exam questions help in
preparing for an econometrics exam? Reviewing past questions helps identify frequently tested
concepts, improves understanding of exam format, and allows practice in applying theoretical
knowledge to practical problems, thereby boosting confidence and performance. What are effective
strategies for solving econometrics past exam questions under exam conditions? Strategies include
reading questions carefully, planning your answer before writing, showing all steps clearly,
managing your time efficiently, and reviewing your solutions if time permits. Where can I find reliable
collections of econometrics past exam questions online? Reliable sources include university course
websites, official exam board archives, academic forums, and econometrics textbooks that often
include practice questions and solutions. What are some common mistakes to avoid when
answering econometrics past exam questions? Common mistakes include misinterpreting the
question, neglecting assumptions of statistical models, failing to justify each step, rushing through
calculations, and not checking the plausibility of results. 

 
Related keywords: econometrics practice questions, econometrics exam solutions, econometrics
problem sets, econometrics review, econometrics test prep, econometrics coursework,
econometrics sample questions, econometrics exam tips, econometrics study guide, econometrics
mock exams

Time series econometrics duke university

Time series econometrics Duke University is a specialized field of econometrics that focuses on
analyzing and modeling time-dependent data to understand economic phenomena, forecast future
trends, and inform policy decisions. Duke University, renowned for its rigorous academic programs
and pioneering research, offers exceptional resources and coursework in this domain, making it a
prominent hub for students and researchers interested in time series analysis within economics.

Understanding Time Series Econometrics

What Is Time Series Econometrics?
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Time series econometrics involves the application of statistical methods to data points collected
sequentially over time. Unlike cross-sectional data, which captures a snapshot at a single point, time
series data reflects dynamics, trends, and patterns that evolve. This field aims to:

- Identify underlying structures in economic data
- Model and forecast future values
- Test economic theories and hypotheses
- Assess the impact of policy interventions over time

Key Concepts in Time Series Econometrics

Understanding the foundational concepts is crucial for effective modeling:

- Stationarity: A stationary time series has constant mean, variance, and autocorrelation over
time. Many models assume stationarity for valid inference.

- Autocorrelation: The correlation of a time series with its past values. Detecting autocorrelation
helps in model selection.

- Cointegration: When non-stationary series are linked by a long-term equilibrium relationship,
cointegration models can capture this connection.

- Model Types: Common models include AR (AutoRegressive), MA (Moving Average), ARMA,
ARIMA, and GARCH models for volatility clustering.

Why Choose Duke University for Time Series Econometrics?

Academic Excellence and Renowned Faculty

Duke University?s Department of Economics is home to leading scholars in econometrics and
macroeconomic modeling. Faculty members often publish influential research, and their expertise
spans both theoretical and applied time series analysis.

Specialized Programs and Courses

Students interested in time series econometrics can enroll in:

- Master?s and Ph.D. programs with a focus on econometrics
- Elective courses such as "Time Series Econometrics," "Advanced Econometric Methods," and

"Financial Econometrics"
- Workshops and seminars featuring cutting-edge research and techniques
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Research Centers and Resources

Duke?s interdisciplinary centers provide valuable resources:

- Duke Financial Economics Center: Focuses on financial econometrics, market modeling, and
risk analysis.

- Duke Initiative for Data and Research (DiDR): Supports big data analytics, computational
econometrics, and empirical research.

- Access to extensive datasets, computational tools, and software like R, Stata, and EViews.

Curriculum and Courses in Time Series Econometrics at Duke

Core Courses

Students pursuing specialization in time series econometrics typically take:

- Econometrics I & II: Covering classical and modern econometric techniques
- Time Series Econometrics: Focused on modeling, forecasting, and hypothesis testing
- Financial Econometrics: Applying time series methods to financial data

Advanced and Elective Courses

These deepen understanding:

- Nonlinear Time Series Models
- Volatility Modeling and GARCH
- State Space Models and Kalman Filtering
- Machine Learning Methods in Time Series Analysis

Research Opportunities and Projects

Faculty-Led Research

Duke faculty often lead projects exploring:

- Macroeconomic forecasting
- Financial market volatility
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- Economic policy impact analysis
- Machine learning integration in time series models

Student Research and Theses

Graduate students are encouraged to undertake independent research, often culminating in
dissertations or journal publications. Opportunities include:

- Collaborating with faculty on ongoing projects
- Participating in research seminars and conferences
- Publishing in academic journals and presenting at industry events

Applications of Time Series Econometrics

Financial Markets

Forecasting stock prices, exchange rates, and volatility models are integral to financial
econometrics, helping investors and policymakers manage risks.

Macroeconomic Policy

Time series models inform decisions on interest rates, inflation targeting, and fiscal policy by
analyzing economic indicators over time.

Business Cycle Analysis

Understanding expansions and recessions through modeling GDP, unemployment, and inflation
data facilitates proactive economic management.

Environmental and Energy Economics

Modeling climate data and energy consumption patterns assists in policy formulation and resource
management.

Tools and Software Used in Time Series Econometrics at Duke

Duke students and researchers leverage advanced software to conduct analysis:

- R: Packages like forecast, tseries, and rugarch
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- Stata: Time series commands and extensions
- EViews: User-friendly interface for econometric modeling
- Python: Libraries such as statsmodels and pandas for data manipulation and modeling

Career Paths for Graduates Specializing in Time Series Econometrics

Graduates from Duke with expertise in this field find opportunities in:

- Financial institutions (investment banks, hedge funds)
- Government agencies (Federal Reserve, Treasury Departments)
- International organizations (IMF, World Bank)
- Academic and research institutions
- Consulting firms specializing in economic forecasting

Conclusion

Time series econometrics at Duke University provides a comprehensive and rigorous training
ground for aspiring economists, data scientists, and financial analysts. With access to top-tier
faculty, cutting-edge resources, and a vibrant research environment, students are well-equipped to
contribute to advancements in economic modeling, forecasting, and policy analysis. Whether in
academia, finance, or government, expertise in time series econometrics from Duke opens doors to
impactful careers and innovative research opportunities.

If you are interested in pursuing a specialization in this dynamic field, exploring Duke University?s
programs and resources can be your first step toward mastering time series econometrics and
making meaningful contributions to economic understanding and decision-making.
 
Time Series Econometrics Duke University

Introduction to Time Series Econometrics at Duke University

In the rapidly evolving landscape of economic research and data analysis, time series econometrics
stands out as an essential discipline for understanding dynamic phenomena over time. Duke
University, renowned for its rigorous academic programs and pioneering research, offers a
comprehensive and authoritative approach to this field. Through its specialized coursework,
cutting-edge research centers, and distinguished faculty, Duke provides students and researchers
with the tools necessary to analyze complex temporal data, forecast economic variables, and make
informed policy recommendations.

This article aims to provide an in-depth exploration of time series econometrics at Duke University,
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examining its curriculum, research contributions, faculty expertise, resources, and its significance in
the broader context of economic analysis.

Overview of Time Series Econometrics

Time series econometrics involves statistical methods tailored for analyzing data points collected
sequentially over time. Unlike cross-sectional data, which captures information at a single point, time
series data possess unique properties such as autocorrelation, non-stationarity, volatility clustering,
and structural breaks.

Key objectives include:

- Modeling temporal dependencies
- Forecasting future values
- Identifying structural changes
- Understanding the underlying data-generating processes

The discipline synthesizes techniques from economics, statistics, and applied mathematics, making
it inherently interdisciplinary.

Duke University?s Approach to Time Series Econometrics

Interdisciplinary Curriculum

Duke?s approach to time series econometrics is embedded within its Economics Department and
the Duke Statistical Science Department. The curriculum is designed to balance theoretical
foundations with practical applications, emphasizing real-world data analysis.

Core components include:

- Foundational Theory: Covering stochastic processes, probability theory, and statistical
inference.

- Advanced Methods: Focusing on ARIMA models, GARCH models, state-space models,
cointegration, error correction models, and nonlinear time series analysis.

- Applied Techniques: Using software such as R, Stata, and Python to implement models.

Sample courses offered:
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- Econometrics I & II
- Time Series Econometrics
- Bayesian Time Series Analysis
- Financial Econometrics
- Macroeconomic Forecasting

These courses are designed to equip students with both the conceptual understanding and practical
skills necessary for research and policy analysis.

Research Centers and Institutes

Duke hosts several research centers that foster innovation in econometrics, including:

- Duke University Economics Research Center (ERC): Facilitates empirical research and data
analysis.

- Duke Data Science Program: Integrates large-scale data analysis with econometric modeling.
- Duke Financial Economics Center: Focuses on financial time series, volatility modeling, and risk

management.

These centers provide access to datasets, software tools, and collaborative opportunities that
enhance the learning and research experience.

Faculty Expertise and Thought Leadership

Duke?s faculty comprises leading scholars in econometrics and time series analysis. Their research
contributions shape the curriculum and advance the field.

Notable faculty include:

- Professor John Geweke: An expert in spectral analysis of time series and economic modeling.
- Professor Tim Bollerslev: Known for his work on GARCH models and financial volatility.
- Professor Jordan Sadock: Specializing in nonparametric and Bayesian methods in time series.
- Professor Barbara Rossi: Focused on macroeconomic time series, forecast combination, and

structural modeling.

These academics publish extensively in top journals, participate in global conferences, and
collaborate with industry and government agencies, ensuring that students benefit from cutting-edge
insights.
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Practical Applications and Research Contributions

Duke?s emphasis on practical application ensures that students and researchers can translate
theoretical models into real-world solutions. Some notable areas include:

Macroeconomic Forecasting

Duke researchers develop models to predict GDP growth, inflation, and unemployment, informing
policymakers and investors.

Financial Time Series

The university's work on volatility modeling, risk assessment, and asset pricing contributes to
financial stability and market efficiency.

Climate and Environmental Economics

Time series models are used to analyze climate data, helping in understanding trends and policy
impacts related to environmental change.

Policy Evaluation

Duke?s econometric models assist government agencies in evaluating the effectiveness of
monetary and fiscal policies.

Innovations in Methodology

Duke scholars have pioneered techniques such as:

- Nonlinear and regime-switching models
- Bayesian hierarchical models
- Machine learning integrations with traditional econometrics

These innovations enhance the robustness and predictive power of time series analyses.

Resources and Tools for Students and Researchers

Duke University provides extensive resources to support time series econometrics:
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- Software Access: R (with packages like forecast, tsibble), Stata, Python (statsmodels,
scikit-learn)

- Data Repositories: Access to federal datasets, proprietary industry data, and international
databases.

- Workshops and Seminars: Regular sessions on advanced econometric techniques, software
tutorials, and research presentations.

- Collaborative Projects: Opportunities to work on government-sponsored research, consulting
projects, and interdisciplinary collaborations.

Furthermore, students benefit from the university?s strong network of alumni working in academia,
government, and the private sector.

Career Pathways and Impact

Graduates of Duke?s time series econometrics programs find careers across various sectors:

- Academia and research institutions
- Central banks and financial regulators
- International organizations (e.g., IMF, World Bank)
- Investment banks and asset management firms
- Government agencies and think tanks

The rigorous training in modeling, forecasting, and policy analysis positions alumni as leaders in
understanding economic fluctuations and informing decision-making processes.

Conclusion: Why Choose Duke University for Time Series Econometrics?

Duke University?s comprehensive approach to time series econometrics combines rigorous
academic training, innovative research, and practical application. Its interdisciplinary curriculum,
world-class faculty, and extensive resources make it an ideal choice for students and researchers
eager to master the complexities of temporal data analysis.

Whether you aim to contribute to academic knowledge, influence public policy, or innovate in
financial markets, Duke?s environment fosters the skills and insights necessary to excel in the
dynamic field of time series econometrics.

In sum, Duke University offers a distinguished platform for engaging with the intricacies of
time-dependent data, pushing the boundaries of economic modeling, and shaping the future of
econometric analysis worldwide.
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End of article
 

 QuestionAnswer What are the key topics covered in the time series econometrics courses at
Duke University? Duke University's time series econometrics courses typically cover topics such as
ARIMA models, vector autoregressions (VAR), cointegration, error correction models, GARCH
models, and forecasting techniques, providing students with both theoretical foundations and
practical applications. How does Duke University incorporate real-world data into its time series
econometrics curriculum? Duke integrates real-world datasets from finance, economics, and social
sciences into coursework and research projects, allowing students to apply time series models to
actual economic and financial data, fostering practical skills and industry relevance. Are there any
specialized workshops or seminars on time series econometrics at Duke University? Yes, Duke
hosts seminars, workshops, and guest lectures focused on advanced topics in time series
econometrics, often featuring leading researchers from academia and industry to enhance student
learning and research opportunities. What research opportunities are available for students
interested in time series econometrics at Duke University? Students can engage in research through
faculty-led projects, join specialized research centers, or participate in thesis work that focuses on
time series analysis, econometric modeling, and forecasting within Duke?s economics and finance
departments. How does Duke University rank in the field of econometrics and time series analysis?
Duke University is highly regarded in economics and econometrics, with its faculty frequently
publishing influential research in time series analysis, and its programs recognized for rigorous
training and innovative methodologies. What online resources or courses related to time series
econometrics does Duke University offer? Duke offers online courses, lecture series, and
open-access materials through platforms like Coursera and Duke?s own digital learning portals,
covering foundational and advanced topics in time series econometrics for a global audience. 

 
Related keywords: time series analysis, econometrics courses, Duke University economics,
financial econometrics, time series modeling, applied econometrics, graduate economics program,
statistical methods, economic forecasting, university research
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