
 
 
 
 

Mini Symposium on Time Series Econometrics 
15 November 2007 

 
CREATES’ Meeting Room, 2nd floor, building 1326 

 
 

13:15 – 14:15 Andrew Harvey, Cambridge University 

When Is a Copula Constant? A Test for Changing 
Relationships 

Break + coffee  

14:45 – 15:45 Giuseppe Cavaliere, University of Bologna 

Robust Inference in Autoregressions with Multiple 
Outliers 

16:00 – 17:00 Robert Taylor, University of Nottingham 

Unit Root Testing in Practice: Dealing with 
Uncertainty over the Trend and Initial Condition 

 


