
 
Economics 8838: Seminar - Econometrics 2 

Spring 2020 
TTh 12:30pm – 1:45pm 
Economics – Room 5 

 
Professor: Adam McCloskey 
Office: Economics 14B 
E-mail: adam.mccloskey@colorado.edu  



Problem Sets 
Periodic problem sets (three or four total) will be based on the textbook and material 

given in class.  Students may work together on problem sets but problem sets must be completed 
individually. 

 
No Classes 

February 11 (Professor out of Town), March 24 and 26 (Spring Break) 
 
Tentative Course Outline 
I. Introduction to Time Series Analysis 
 -Stochastic Processes 
 -Stationarity and Dependence 
 -Autocovariance and Autocorrelation 



 -Brownian Motion 
 -Diffusion Processes 
 -Stochastic Integrals 
 -Stochastic Differential Equations 
 -Weak Convergence 
 -Measures of Dependence 
Readings: 17.1-17.3 
 
VII. Integrated and Near-Integrated Processes 
 -Limiting Distributions in the AR(1) Model 
 -Nonstandard Asymptotic Approximations 
 -Regression with a Highly Persistent Regressor 
Readings: 17.4-17.5 
 
University Policies 
If you qualify for accommodations because of a disability, please submit your accommodation 
letter from Disability Services to your faculty member in a timely manner so that your needs can 
be addressed.  Disability Services determines accommodations based on documented disabilities 
in the academic environment.  Information on requesting accommodations is located on the 
Disability Services website. Contact Disability Services at 303-492-8671 or 
dsinfo@colorado.edu for further assistance.  If you have a temporary medical condition or 
injury, see Temporary Medical Conditions under the Students tab on the Disability Services 
website.  Please submit your accommodation letter as soon as possible to ensure we have 
enough time to set up accommodations. 
 
Students and faculty each have responsibility for maintaining an appropriate learning 
environment. Those who fail to adhere to such behavioral standards may be subject to discipline. 
Professional courtesy and sensitivity are especially important with respect to individuals and 
topics dealing with race, color, national origin, sex, pregnancy, age, disability, creed, religion, 
sexual orientation, gender identity, gender expression, veteran 



 
The University of Colorado Boulder (CU Boulder) is committed to fostering a positive and 
welcoming learning, working, and living environment. CU Boulder will not tolerate acts of 
sexual misconduct (including sexual assault, exploitation, harassment, dating or domestic 
violence, and stalking), discrimination, and harassment by members of our community. 
Individuals who believe they have been subject to misconduct or retaliatory actions for reporting 
a concern should contact the Office of Institutional Equity and Compliance (OIEC) at 303-492-
2127 or cureport@colorado.edu. Information about the OIEC, university policies, anonymous 
reporting, and the campus resources can be found on the OIEC website.  
 
Please know that faculty and instructors have a responsibility to inform OIEC when made aware 
of incidents of sexual misconduct, discrimination, harassment and/or related retaliation, to ensure 
that individuals impacted receive information about options for reporting and support resources. 
Campus policy regarding religious observances require


