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Incoming student mobility

UNIOS University Unit: DEPARTMENT OF MATHEMATICS 

COURSES OFFERED IN FOREIGN LANGUAGE 

FOR ERASMUS+ INDIVIDUAL INCOMING STUDENTS 

	Department or Chair within the UNIOS Unit 
	Department of Mathematics



	Study program 
	Graduate university study programme in mathematics (Master level) 

Branch: 
· Financial Mathematics and Statistics-obligatory



	Study level
	Graduate (master)




	Course title
	Time Series Analysis

	Course code (if any)
	

	Language of instruction
	English

	Brief course description


	Syllabus.

1. Introduction. Stationary processes.  Examples of time series. Autocorrelation function.  Hilbert spaces. Linear and nonlinear forecasting.

2. ARMA processes. Definition. Causality and invertibility. Modeling and forecasting for ARMA processes.  Estimation of autocorrelation function and the mean. Parameter estimation. Asymptotic theory.

3. Nonstationary time series (deterministic trend, ARIMA, GARCH).

4. Regression models with time series.

5. Practical part. Analysis of time series using software. Simulation of time series models.

	Form of teaching
	Consultative teaching.

	Form of assessment
	After completion of lectures, exercises and seminars, students take an exam in a written and an oral form. Acceptable results achieved in mid-term exams throughout the semester replace the written part of the exam.

	Number of ECTS
	6

	Class hours per week
	2+0+2

	Minimum number of students 
	

	Period of realization 
	Summer semester 



	Lecturer
	Dr. Mirta Benšić, Associate Professor
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