DATA ANALYSIS SOFTWARE
METHODS' FOR SYSTEMS

15th Conference on

DATA ANALYSIS
METHODS

for Software Systems

November 28-30, 2024

Druskininkai, Lithuania, Hotel “Europa Royale”
https://www.mii.lt/DAMSS




Co-Chairmen:

Prof. Gintautas Dzemyda (Vilnius University, Lithuanian Academy of Sciences)

Dr. Saulius Maskelianas (Lithuanian Computer Society)

Programme Committee:

Dr. Jolita Bernataviciené (Lithuania)

Prof. Juris Borzovs (Latvia)

Prof. Janis Grundspenkis (Latvia)

Prof. Janusz Kacprzyk (Poland)

Prof. Ignacy Kaliszewski (Poland)

Prof. Bozena Kostek (Poland)

Prof. Tomas Krilavi€ius (Lithuania)

Prof. Olga Kurasova (Lithuania)

Assoc. Prof. Tatiana Tchemisova (Portugal)
Assoc. Prof. Gintautas Tamulevicius (Lithuania)
Prof. Julius Zilinskas (Lithuania)

Organizing Committee:

Dr. Jolita Bernataviciené

Prof. Olga Kurasova

Assoc. Prof. Viktor Medvedev
Laima Paliulioniené

Assoc. Prof. Martynas Sabaliauskas
Prof. Povilas Treigys

Contacts:

Dr. Jolita Bernataviciené
jolita.bernataviciene@mif.vu.lt
Tel. (+370 5) 2109 315

Prof. Olga Kurasova
olga.kurasova@mif.vu.lt

Copyright © 2024 Authors. Published by Vilnius University Press.

This is an Open Access article distributed under the terms of the Creative Commons
Attribution Licence, which permits unrestricted use, distribution, and reproduction in any

medium, provided the original author and source are credited.

https://doi.org/10.15388/DAMSS.15.2024
ISBN 978-609-07-1112-5 (digital PDF)

© Vilnius University, 2024


https://www.vu.lt/leidyba/en/
https://creativecommons.org/licenses/by/4.0/
https://creativecommons.org/licenses/by/4.0/
https://doi.org/10.15388/DAMSS.15.2024

Cointegration of Functional Time Series

Urté Deinoravi¢iatél, Jurgita Markevic¢iatel,
Povilas Treigys?
1 Institute of Applied Mathematics

Vilnius University

2 |nstitute of Data Science and Digital Technologies
Vilnius University

urte.deinoraviciute@mif.stud.vu.lt

Cointegration is a method used to estimate the existence of a long-
term equilibrium relationship between two or more time series. While
this method is widely utilized for traditional time series, some research
is still needed to make cointegration fully usable in the context of func-
tional time series (FTS). Such progress could provide new applications in
different fields, from finance and economics to natural sciences. Even
though the tests for stationarity or unit root of functional time series are
well-defined, with some of them practically implemented, cointegration
tests are mostly in the theoretical development phase. It is an active field
of research with contributions from M. Franchi and P. Paruolo (2020),
M. @. Nielsen, W.-K. Seo and D. Seong (2023), W.-K. Seo (2024) and others.
This poster presentation provides an overview of the literature about inte-
gration (different stationarity and unit root tests) and cointegration testing
for functional time series. Furthermore, some examples of real-world data
suitable for FTS cointegration testing are provided. In addition, the poster
introduces some studies of cointegration testing on traditional time series
in the field of natural sciences.
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