First problem set „Time Series Analysis“
1. Generate a sequence of 1000 standard normal random variables (write realizations in one column). Produce a graph of the resulting „time series“.


2. Compute sample means and sample variance of the time series generated in step 1. Interpret the results.
3. Generate a second column in which you cumulate the standard normal  random variables generated in step 1. (i.e. the second row of the new column contains the sum of the first and the second values of the first row with standard normal variables et cetera). Plot the resulting sequence.

4. Repeat steps 1.-3. .  ECXEL will automatically update the respective columns and graphs.


5. Generate realizations of two of the stochastic processes employed in the quiz in the first lecture (free choice which) and produce graphs of the resulting time series. Change the parameter values and observe the changes of the time series plot.


