
Abstract: In practice, we often meet data in the form of observations of several

variables at various points in time. These data are called time series. We present

various approaches in time series analysis; graphical models, vector autoregres-

sive models and vector moving-average models. We try to get information about

mutual relationship of the variables and then to model their behavior. The used

techniques are illustrated on log returns of monthly average exchange rates. The

programs are processed in the software Mathematica 7 and can be found on the

CD.
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