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1. TIME SERIES
1.1. Econometric analysis of the univariate time series:
e objectives; definitions;
e specifical notions for the analysis of the time series.
o different types of time series.
e Linear stationary models for time series: MA, AR and ARMA

1.2 ARIMA models and their building using the Box-Jenkins methodology.
e Steps and specifical tests;
e Forecasting using AR and MA models.
e Application on economic data.

1.3. ARIMA models using Box-Jenkins methodology

1.4. Extentions of ARIMA models
e Seasonal Autoregressive Integrated Moving Average - SARIMA
e Autoregressive conditional heteroscedasticity (ARCH) and Generalized
Autoregressive Conditional Heteroskedasticity (GARCH) models

1.5. Multivariate analysis of stationary time series
e VAR models
e Granger causality
1.6. Multivariate analysis of non-stationary time series
e (Cointegration
e VECM models
e (Cointegration tests

2. MACROECONOMIC STATISTICS
2.1. National Wealth - the basis of the development of a national economy: concepts,
definitions, steps of determining national wealth.

2.2. Labor resource indicators. Fixed assets indicators
2.3. National Accounts - function, object, history, nomenclatures
2.4, Institutional aggregation and description of the main sectors: firms, households, the

state, the rest of the world. Components and description of the economic circuit.
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2.5. Description of the main calculation methods of the output macroeconomic
aggregates; Description of the main output indicators: GDP, GNP, PIN, PNN, VN, VP,
VPD; Comparison of macroeconomic indicators, comparison in space and time

2.6. Measuring inflation and determining indicators in comparable expression. Theoretical
and Practical Fundamentals of Inflation Measurement: Statistical Indicators Theory.
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