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Robert Engle received the Nobel Prize for Economics in 2003 for his work in time series econometrics. This book
contains 16 original research contributions by some the leading academic researchersin the fields of time series
econometrics, forecasting, volatility modelling, financial econometrics and urban economics, along with historical
perspectives related to field of time series econometrics more generally.Engle's Nobel Prize citation focuses on his
path-breaking work on autoregressive conditional heteroskedasticity (ARCH) and the profound effect that this work
has had on the field of financial econometrics. Several of the chapters focus on conditional heteroskedasticity, and
develop the ideas of Engle's Nobel Prize winning work. Engle's work has had its most profound effect on the
modelling of financial variables and several of the chapters use newly developed time series methods to study
thebehavior of financial variables. Each of the 16 chapters may be read in isolation, but they all importantly build on
and relate to the seminal work by Nobel Laureate Robert F. Engle.
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has served as a consultant for the Federal Reserve Banks of Chicago and Richmond.



