NATIONAL AND KAPODISTRIAN UNIVERSITY OF ATHENS

DEPARTMENT OF ECONOMICS

UADPHILECON

STATISTICAL & ECONOMETRIC MODELLING
Professor S.G. MEINTANIS

Part 1: ARCH and GARCH Models

Motivation, introduction, and properties of the ARCH model
Variations of the ARCH Model

GARCH Models

Properties and Inference in GARCH models

Applications of GARCH models

Multivariate GARCH models

Part 2: The Bootstrap and Other Resampling Techniques
Monte Carlo Methodology

Introduction, definition and properties of the Bootstrap

Variations of the Bootstrap, the Jackknife, and Permutation Procedures
Numerical Implementation

Applications
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