LINKOPINGS
UNIVERSITET

Time Series Analysis with Autoregressive Models

Tidsserieanalys med autoregressiva modeller

3 credits

Single subject course

732G95

Valid from: 2026 Autumn semester

DNR LIU-2025-00925
APPROVED
1(2)

Determined by

at the Faculty of Arts and Sciences

Date determined

2025-12-04

Revised by

Revision date

Offered first time

Autumn semester 2026

Department

Institutionen for datavetenskap

Course and Programme Syllabus Board

Main field of study

Statistics

Course level Progressive
specialisation
First cycle G1F

Disciplinary domain
Natural sciences
Subject group
Statistics

Offered for the last time

Replaced by

LINKOPING UNIVERSITY
FACULTY OF ARTS AND SCIENCES



LINKOPINGS UNIVERSITET

LINKOPING UNIVERSITY TIME SERIES ANALYSIS WITH AUTOREGRESSIVE MODELS

FACULTY OF ARTS AND SCIENCES APPROVED
2(2)

Entry requirements

General entry requirements for undergraduate studies and Social Studies and
English and Mathematics corresponding to the level in Swedish upper secondary
education (Samhallskunskap 1b or 1a1 and 1a2 or Samhillskunskap niva 1b or niva
1a2, Engelska 6 or Engelska niva 2 and Matematik 3b/3c or Matematik C or
Matematik fortsattning niva 1b or Matematik fortsattning niva 1c).

At least 7,5 ECTS credits passed in Statistics inc. multipel linear regression

Grades

Two-grade scale, U, G
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