
Course content 

Learning outcome 

Knowledge 

• Correctly download, clean, and organise time series data from a 
variety of online databases and sources 

• Knowledge of the most common time-series econometrics models 
and when to use them 

• Widening of the toolbox, and how to use econometrics and machine 
learning models in a real-world context 

Skills 

• Write a program in R to undertake analysis of data or build models 

• Import data from various sources and in different formats and 
transform them into an analysable format 

• Implement time-series models 

• Implement machine learning models 

• Using the models above to predict time series relevant for business, 
economics, and finance 

Competence 

• An understanding on what types of problems in time-series that can 
be solved using econometric and machine learning models 

• A clear understanding on the limits of models 

• A concept of how to evaluate model both quantitatively and 
qualitatively 

 


