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1. Contact hours: 
  Lecture/Practicals 35 Others 7 Total 42 
 
2. Objectives: 
The students should learn the basic concepts of Time Series, and should be able to apply the theory. 
 
3. Programme:  
1. Descriptive statistics analysis: Cronogram, Periodogram, Correlogram, Moving Average. 
2. Time series stochastic models: autoregressive, moving average, and extensions. 
3. Model fitting. Forecasting. 
4. Applications with appropriate software 
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5. Assessment:  
Final exam or coursework 

6. Estimated Workload: 84 Hours 
7.  Last Update: 15/7/2010 

 


