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Time series data are intriguing yet complicated information to work with.
Whether it is financial, medical or weather related, this type of data is quite
frequently found in much of our daily lives. The course will provide a basic
introduction to modern time series analysis. We will cover time series
regression and exploratory data analysis, ARMA/ARIMA models, model
identification/estimation/linear operators, spectral estimation, and state space
models, Both R and RStudio will be required for this class.
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Understanding the characteristics of time series data,
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Understanding moving average models and partial
autocorrelation as foundations for analysis of time
series data,
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Exploratory Data Analysis— Trends in time series

frg A5 3k data.
4|1 FiEA e AB SR FEE B F 5| Using smoothing and removing trends when working
# A, with time series data.
5 k}é‘ﬁjq:ﬁuﬁ‘ ¥4 38 2R 18 B 0% ] % 7 & | Understanding how periodograms are used with time
s A, series data,
6 H%fﬁ’iARMA%UARIMAH?f M 7 2 A | Understanding ARMA and ARIMA time series models,
At iR Using spectral density estimation and spectral

analysis,

8| AlA R EATEFR 75| K HH49T
H. RBACES T,

To utilize R for computation, visualization, and
analysis of time series data.
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Time Series Analysis and Its Applications with R Examples, Fourth Edition,
Robert H, Shumway and David S, Stoffer, 2017,
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