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Week 3 - 10 February
Pre-Lectures
Engage with the following clips: Obtaining Macro Data from the OECD webpage.

Retrieving data is a really important skill. When using time-series data we have to
revise the Regression assumptions for Time-Series Data

Lecture

Using Time-Series Data

Lectures_1314 Week3 students pdf

The following data-sets (EVIEWS files) are used in the
lecture: TS_Data_SpuricusRegression WF1

. UKCPI_AR4 WF1

Post-Lectures

From the lectures you will have leamed that spurious regressicns are a serious issue. It
can be very instructive to create your own Spurious Regression Example in EXCEL

This clip demenstrates how te use EVIEWS for forec asting (same example as in
lecture just a bit more detail and clarifications)
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