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Presented by:
Søren Johansen and Anders Rahbek

University of Copenhagen

The topic will be:
Linear and non-linear modelling of non-stationary multivariate time series with

economic illustrations

Registration:
The Easter School in Econometrics is funded by the Royal Economic Society and the Economic &
Social Research Council. It is intended primarily for advanced post-graduate students, but is also
open to recently-appointed members of the teaching and research staff. Participants are encouraged
to join the Royal Economic Society. Funded places are available for 20 participants coming from the
UK and the EU. The funding covers meals and accommodation. There is a limited number of non-
funded places. In addition there is a fee of £1000 for non-academic participants and £150 for
participants who are not members of the Royal Economic Society.

The Application for registration should contain c.v., a brief description of research area, and email
addresses of your Head of Department and also your supervisor if you are a research student. Applications
should be submitted not later than 1 February 2003 to

Maxine Collett
Nuffield College
Oxford OX1 1NF, UK
maxine.collett@nuf.ox.ac.uk

Further Details:
http://www.nuff.ox.ac.uk/Users/Nielsen/RES/EasterSchool2003.html

Nuffield College, University of Oxford


