2023 - 2024 / FNB614 - Advanced Time Series Analysis / Advanced Time Series Analysis

GENEL TANIM / GENERAL DESCRIPTION

Ders Adi / Course Name

Advanced Time Series Analysis / Advanced Time Series Analysis

Ders Kodu / Course Code FNB614
Ders Tirii / Course Type

Ders Seviyesi / Course Level

Ders Akts Kredi / ECTS 8.00
Haftalik Ders Saati (Kuramsal) / 0.00
Course Hours For Week

(Theoretical)

Haftalik Uygulama Saati / Course 0.00
Hours For Week (Objected)

Haftalik Laboratuar Saati / Course 0.00

Hours For Week (Laboratory)

Dersin Verildigi Yl / Year

1

Ogretim Sistemi / Teaching System

Daytime Class / Daytime Class

Egitim Dili / Education Language

On Kosulu Olan Ders(ler) /
Precondition Courses

yok

none

Amaci / Purpose

Zaman serilerinin kullanilarak ileri seviye ekonometrik analizi yapilimasi amaclanmaktadir.

The aim is to conduct advanced econometric analysis using time series data.

igerigi / Content

Zaman serilerinin kullanilarak ileri seviye ekonometrik analizi yapilmasi amagclanmaktadir.

The aim is to conduct advanced econometric analysis using time series data.

Onerilen Diger Hususlar / yok none
Recommended Other

Considerations

Staj Durumu / Internship Status yok none
Kitabi / Malzemesi / Onerilen yok none

Kaynaklar / Books / Materials /
Recommended Reading

Ogretim Uyesi (Uyeleri) / Faculty
Member (Members)




OGRENME GIKTILARI / LEARNING OUTCOMES

Zaman serileri analizinde kullanilan istatistiksel ve matematiksel teknikleri anlama becerisi
kazanacaksiniz.

You will gain the ability to understand the statistical and mathematical techniques used in time series
analysis.

Zaman serileri verilerinin 6zelliklerini degerlendirme yetenegi gelistirilerek tahmin modelleri
olusturabileceksiniz

You will develop the ability to evaluate the characteristics of time series data and create prediction
models.

Zaman serileri modelleme yoéntemlerini uygulayarak gelecekteki degerleri tahmin etme yetisi
edineceksiniz.

You will acquire the skill to forecast future values by applying time series modeling techniques.

Zaman serileri analizi sonuglarini yorumlayarak karar verme stireclerinde veri odakl yaklasimlar
gelistirebileceksiniz

You will be able to develop data-driven approaches in decision-making processes by interpreting the
results of time series analysis.

Gercgek diinya zaman serileri verilerini kullanarak problemleri analiz ederek ¢6ziim Uretebileceksiniz.

You will be able to analyze problems and generate solutions using real-world time series data.

HAFTALIK DERS iGERIGi / DETAILED COURSE OUTLINE

217




Hafta / Week

Ogretim Yontem ve

Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
1 Zaman Serilerine Girig
Introduction to Time Series
. . gretim Yont .. _—
Teorik Dersler / Theoretical Uygulama Lab '(I:')gl:ﬁi;(?;ri/(?l'r;:cmi\rgz Methods On Hazirlik / Preliminary
Techniques
2 Zaman Serileri Veri Yapilan ve Gorsellestirme
Time Series Data Structures and Visualization
Teorik Dersler / Theoretical Uygulama Lab ?g;ﬁiﬁ:ﬁgtsgig Methods On Hazirlik / Preliminary
Techniques
3 Zaman Serileri On isleme ve Diizeltme
Preprocessing and Correction of Time Series Data
. . Ogretim Yont - _
Teorik Dersler / Theoretical Uygulama Lab Tgl:ﬁill(rlgri/?rgsgig Methods On Hazirlik / Preliminary
Techniques
4 Zaman Serileri Modelleri: ARIMA
Time Series Models: ARIMA
gretim YO .
Teorik Dersler / Theoretical Uygulama Lab Ogretim Yontem ve On Hazirlik / Preliminary

Teknikleri/Teaching Methods
Technigues

5 Zaman Serileri Modelleri: ARCH/GARCH

Time Series Models: ARCH/GARCH
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Ogretim Yontem ve

Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
6 Zaman Serileri Modelleri: Eksik Veri
Time Series Models: Missing Data
. . Ogretim Yontem ve = .
Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Technigues
7 Zaman Serilerinde Tahminleme
Forecasting in Time Series
. . Ogretim Yoéntem ve . o
Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
8 Uzun Hafiza Modelleri
Long Memory Models
gretim YO .
Teorik Dersler / Theoretical Uygulama Lab 'Cl')glzﬁmqeri/(')l'gt:cr:?\i\r,lz Methods On Hazirlik / Preliminary
Technigues
9 Yapisal Kirilma Modelleri
Structural Break Models
. . Ogretim Yoéntem ve x .
Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
10 Zaman Serilerinde Kovaryans Duraganlik
Covariance Stationarity in Time Series
. . gretim Yont .. -
Teorik Dersler / Theoretical Uygulama Lab '?eglzﬁill(r;;ri/(?rr;aeg;i\r/\z Methods On Hazirlik / Preliminary
Techniques
11 Panel Zaman Serileri Analizi

Panel Time Series Analysis
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Ogretim Yontem ve

Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
12 Cok Degiskenli Zaman Serileri Analizi
Multivariate Time Series Analysis
gretim YO .
Teorik Dersler / Theoretical Uygulama Lab '?glzﬁgll(rlnerils)l'gt:é?]i\rgz Methods On Hazirlik / Preliminary
Technigues
13 Spektral Analiz ve Frekans Alani Modelleri
Spectral Analysis and Frequency Domain Models
. . Ogretim Yont - .
Teorik Dersler / Theoretical Uygulama Lab Tgl:ﬁill(l?;ri/s)rgsgiﬁz Methods On Hazirlik / Preliminary
Techniques
14 Uygulamalar ve Proje Calismasi
Applications and Project Work
gretim YO .
Teorik Dersler / Theoretical Uygulama Lab 'Cl')glzﬁmqeri/(')l'gt:cr:?\i\r,lz Methods On Hazirlik / Preliminary
Technigues
15 Final Sinavi
Final Exam

517




DEGERLENDIRME / EVALUATION

. Savi/ Katki Yuzdesi /
Yanyil (Yil) Ii Etkinlikleri / Term (or Year) Learning Activities y Percentage of
Number - A
Contribution (%)
Ara Sinav / Midterm Examination 1 100
Toplam / Total: 1 100
Basar Notuna Katki Yiizdesi / Contribution to Success Grade(%): 40
Savi/ Katki Yuzdesi /
Yanyil (Yil) Sonu Etkinlikleri / End Of Term (or Year) Learning Activities y Percentage of
Number o s
Contribution (%)
Final Sinavi / Final Examination 1 100
Toplam / Total: 1 100
Basari Notuna Katki Yiizdesi / Contribution to Success Grade(%): 60
Etkinliklerinin Basar Notuna Katki Yiizdesi(%) Toplami / Total Percentage of Contribution (%) to Success Grade: 100
Degerlendirme Tipi / Evaluation Type:
iS YUKU / WORKLOADS
Siiresi | Toplam Is Yiikii
. Sayi/ (Saat) / (Saat) / Total
SR Er e e Number | Duration Work Load
(Hours) (Hour)
Ara Sinav / Midterm Examination 40 2.00 80.00
Final Sinavi / Final Examination 60 2.00 120.00
Toplam / Total: 100 4.00 200.00

Dersin AKTS Kredisi = Toplam Is Yiikii (Saat) / 25.00 (Saat/AKTS) = 200.00/25.00 = 8.00 ~ 8.00 / Course ECTS Credit = Total Workload (Hour) / 25.00 (Hour / ECTS) = 200.00 / 25.00 = 8.00 ~ 8.00
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PROGRAM VE OGRENME CIKTISI / PROGRAM LEARNING OUTCOMES

Ogrenme Ciktilari / Program Ciktilar / Program Outcomes
Hzailifg QUERES 111 (112113 (114|115 [ 116 | 1.1.7 [ 1.1.8 | 1.1.9 [1.1.10(1.1.11[1.1.12|1.1.13|1.1.14 [1.1.15

1.Zaman serileri analizinde
kullanilan istatistiksel ve
matematiksel teknikleri anlama
becerisi kazanacaksiniz. / You
will gain the ability to
understand the statistical and
mathematical techniques used
in time series analysis.

2.Zaman serileri verilerinin
ozelliklerini degerlendirme
yetenegi gelistirilerek tahmin
modelleri olusturabileceksiniz /
You will develop the ability to
evaluate the characteristics of
time series data and create
prediction models.

3.Zaman serileri modelleme
yontemlerini uygulayarak

gelecekteki degerleri tahmin
etme yetisi edineceksiniz. / You 5 5 5 5 5 5 5 5 5 5 5 5 5 5 5
will acquire the skill to forecast
future values by applying time
series modeling techniques.

4.Zaman serileri analizi
sonugclarini yorumlayarak karar
verme slreclerinde veri odakli
yaklagimlar
gelistirebileceksiniz / You will 5 5 5 5 5 5 5 5 5 5 5 5 5 5 5
be able to develop data-driven
approaches in decision-making
processes by interpreting the
results of time series analysis.

5.Gercek diinya zaman serileri
verilerini kullanarak problemleri
analiz ederek ¢ézim
retebileceksiniz. / You will be 5 5 5 5 5 5 5 5 5 5 5 5 5 5 5
able to analyze problems and
generate solutions using real-
world time series data.

Katki Dlzeyi / Contribution Level : 1-Cok Diistk / Very low, 2-Diistk / Low, 3-Orta / Moderate, 4-Yuksek / High, 5-Cok Yiiksek / Very high
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