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What have we learned in TSA?

• Initial Plots
• Trend
• Seasonality
• Stationarity Test
• Outliers
• Missing Data

Filtering and 
Preparation

• Auto Correlation Function
• Partial Autocorrelation 

Function
• Model Parameter 

estimation

Estimation
• Forecast
• Model accuracy
• Model Selection
• Scenario generation

Forecasting



Platforms/Language



Models Recap

¨ ARIMA and its variations
¨ SARIMA
¨ Simple average techniques, Naïve 
¨ Exponential Smoothing
¨ ARIMA + Fourier 
¨ State Space Models

¤ Local level, linear trend, basic structure model, 
¤ Exponential smoothing, ETS 
¤ TBATS

¨ AR neural networks 



You’re rocking Kaggle!



Coming up: Project presentations



THANK YOU TO OUR TAs 
Yu and Tatiana!!



Course Evaluations

¨ ENVIRON 790.30: Time Series Analysis for Energy 
Data

¨ Instructor 1: Luana Lima
¨ Instructor 2: NA
¨ TA:

¤ Yu Hai
¤ Tatiana Sokolova (grader only) 


