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Topics : 
1. Financial time series and their characteristics. 
2. Linear time series analysis and its applications. 
3. Conditional heteroscedastic models. 
4. Continuous-time models and their applications. 
5. Extreme values, quantile estimation, and value at risk. 
6. Multivariate time series analysis and its applications. 
7. Multivariate volatility models and their applications. 
8. Portfolio theory. 
 


