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OBJECTIVES

The goal of the course is twofold. On the one hand, the course will provide with the basic foundations of univariate and
multivariate time series analysis. On the other hand, students will be able to build univariate and multivariate models
with real data using free software R.

DESCRIPTION OF CONTENTS: PROGRAMME

1. Descriptive methods of time series
1.1 Introduction to time series
1.2 Smoothing methods and Holt-Winters models.
1.3 Spectral analysis methods.
2. Univariate ARIMA models.
2.1. Specification and diagnosis of ARIMA models.
2.2 Prediction and selection of models.
2.3 Intervention analysis.
3.3 Vector autoregressive models.
3.1 Introduction.
3.2 Aplications and examples.

LEARNING ACTIVITIES AND METHODOLOGY

There are computer classes where students are expected to learn how to work with real time series data.
Students are expected to write a Project on time series applied to their own data. They will be evaluated for this
Project.
There are personal tutorials with the teacher available for the students who want to consult doubts about different
aspects of the course.

ASSESSMENT SYSTEM

Project (with real data): 50%
Assistance to classes: 10%
Final exam: 40%

% end-of-term-examination: 40

% of continuous assessment (assigments, laboratory, practicals…): 60
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