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About The Workshop

With the massive availability of the
time series data in the different
sectors of the economy, it has become
extremely important for the faculty
members dealing with such data to
understand the effective ways to
analyses the same. The faculty
members need to train themselves
with time series analysis methods so
that the same can be passed on to
their classes and also help them to
present appropriate analysis of time
series data in their research work and

Objectives

get it published in reputed
journals/books/conference papetrs.
Also, with availability of massive data
(both quantitative and qualitative),
data analysis cannot be done
manually, and it is important for data
scientists to train themselves on the
various computational tools
(including R as open-source tool). R
can cater to the majority of
requirements of the data scientists on
a regular basis without incurring any
cost.

To understand the need of time series data analysis in present times

To understand the various tools and techniques available for analysis

of time series data

To use R-studio for analysis of time series data

Pedagogy

This will be a mix of explanation of concepts and hands-on on R Studio

All explanations will be done through data sets

Entire training material like ppt, excel sheets and data sets will be

provided to participants before the FDP

Program Schedule

FDP
Coordinators

Session 1
(10:00-11:30 AM)

Session 2
(11:45 AM-1:15 PM)

Session 3
(02:15 - 3:45 PM)

Session 4
(04:00-5:30 PM)

Introduction to time
series data, data types,
components of time
series data and the
need of analysis of time
series data in present
business environment

Understand issues of
stationarity and
diagnostic procedure

Univariate forecasting
using time series Data,
Various assumptions
and applications of
ARIMA Model

Understanding the bi-
variate causality
framework and testing
for bi-variate causality,
Introduction to
Multivariate causality
framework

Resource Person

Prof. Prashant Sharma is working
as Associate Professor (Finance) at
Jaipuria Institute of Management Noi
da. Prior joining to Jaipuria Noida, he was associated
with IIHMR University Jaipur as Associate Professor
and Coordinator (PhD Program), Jaipuria Institute of
Management Jaipur as Assistant Professor (Finance)
and Program Director of (PGDM & FPM) and National
Institute of Financial Management (An institute of
Ministry of Finance, Government of India) as fulltime
research fellow. At NIFM, he was part of the study team
which conducted a research on “Unaccounted
Income and Wealth in India and Abroad” popularly
known as Black Money Project, sponsored by CBDT,
Ministry of Finance, Government of India. With more
than 9years ofteaching and research experience, Prof.
Sharma is the Fellow of National Institute of Financial
Management, Faridabad. He has completed Post
Graduation in 2010 in the field of Finance and
Marketing Management from School of
Management, Gautam Buddha University Greater

Prof. Prashant Sharma

Noida and graduation in 2008 in field of Mathematics
from Dr. B R Ambedkar University Agra. He is a keen
researcher, experienced trainer and dedicated
teacher who is having interest and expertise in the
field of finance and data analytics. He has expertise on
various computational tools i.e. R, SPSS, E-Views,
Python etc. Apart from data analytics, his areas of
research and teaching are asset pricing dynamics,
corporate finance, capital markets and econometrics.
He has published numerous papers in Scopus and
ABDC indexed journals and presented research
papers to various national and international
conference conducted at various reputed institutes
i.e. IM Ahmedabad, IIM Calcutta, IIM Lucknow, IIM
Indore, IIM Kashipur etc. He has also been shortlisted
to participate in various workshops sponsored by
Government of India, AICTE, ISI Calcutta etc. He is
recipient of various awards such as Best Faculty Award
and Best Research Methodology Award for paper
presentationin doctoral conference.

Dr. Nidhi Singh

Associate Professor (Finance) &

Associate Dean- Research

Jaipuria Institute of Management, Noida
Phone: +91-120-4638371/09911491613
Email: nidhi.singh@jaipuria.ac.in

Ms. Shuchita Tewari

FPM Scholar

Jaipuria Institute of Management, Noida
Phone: +91-120-4638366/9811050643
Email: shuchita.tewari.fom22n@jaipuria.ac.in

Registration Fees Rs. 2500/~ (inclusive of FDP kit, lunch, certificate and high tea)
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