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Binary and count time series models are valuable tools for analyzing financial data that
exhibit non-Gaussian structures. In this master's seminar, students will explore non-
classical univariate time series models. In addition, the seminar will cover topics such
as Granger causality and the HAC (Heteroskedasticity and Autocorrelation Consistent)
estimator. Students will present recent research papers, with a focus on both practical
applications and the underlying mathematical proofs.

Continued next Semester: No

Audience:
Prerequisite:

Literature:

Certificate:

8 master students
MA3702 (Financial Mathematics 2)
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3CP

Seminar information: The preliminary online-meeting to the seminar (Online Seminarvorbesprechung) will

take place on June 27, at 17:00 in ZOOM. Please write an e-mail to min@tum.de to
get an access to this ZOOM-meeting.
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