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Macroeconometrics 
 

 

Lecture Tue 11:00 am 01:00 pm Videos / Online Q&A Sessions 
 

Tutorial Wed 04:00 pm 06:00 pm Videos / Online Q&A Sessions 
 

 
This course will be held online. The lecture starts on April 13. The lectures and tutorials will 
be held live online via Zoom. Details are available on the Moodle course page. For 
registration in Moodle, use the password “MakroOek2021”. 

 
Description: 
 
Central banks, governments, financial institutions and households base many of their 
decisions on forecasts of macroeconomic variables. The construction and evaluation of 
forecasts is thus a key ingredient of decision-making. The lecture provides an introduction 
to the modern econometric techniques used for modelling and forecasting macroeconomic 
time series such GDP growth, inflation or unemployment rates. The lecture will be 
accompanied by methodological and empirical exercise sessions using the Software 
EViews. 
 
Contents: 

1. Macroeconomic Time Series 
2. Survey Data 
3. Trend-Cycle Decompositions 
4. Dynamic Regression Models 
5. Vector-Autoregressions 
6. Stochastic Trends and Cointegration 
7. Volatility 
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Transcript of records: 
 
Your grade for this course will be determined in a final exam but you can earn extra credit 
by completing homework assignments. 
 
Prerequisites: 
 
Course participants should have completed the lecture “Empirische Wirtschaftsforschung”. 
 

Course language: 

German 
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