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Practical Classes: Assignment Hand in? Due to:
4 November 1 Simulations NO

11 November 2 AR Estimation YES 18 November
18 November 3 MA Estimation YES 25 November
25 November No practical class NO

2 December 4 YES 9 December
9 December 5 Conducting Dickey Fuller Tests YES 16 December

16 December 6 GARCH Estimation NO
13 January 6 Delta method NO
20 January 7 VAR Estimation YES 27 January
27 January 8 YES 3 February

3 February 9 YES 10 February
10 February 10 VECM Estimation YES 17 February

Testing for stationarity

Imp. Resp. & Variance Deco.
Cointegration: Engle Granger
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