STAT 596 APPLIED TIME SERIES ANALYSIS

FALL, 2002

Dr. Chong Jin Park

Telephone:  619 594  6171

Office:  GMCS 508 

Office hours: T TH 3-4 or by appointment

Textbook:  
Forecasting and Time Series-An Applied Approach, third edition, by Bruce L. Bowerman, Richard O'Connell , Duxbury
Reference Books: 
Time Series Analysis, Forecasting and Control, by G.E. P. Box, G.M. Jenkins, G.C. Reinsel
Regression Models for Time Series Analysis, by B. Kedem and K. Fokianos, Wiley 
Software: Minitab and/or SAS. Splus and Matlab (optional).
Prerequisite: STAT 551B or permission of instructor.

Reviews

Basic Statistical Concepts, 
Simple Linear Regression, Multiple Regression, and Topics in Regression Analysis. 

Topics:

Time Series Regression. 
Exponential Smoothing. 
Nonseasonal Box-Jenkins Models and Their Tentative Identification. 
Estimation, Diagnostic Checking, and Forecasting for Nonseasonal Box-Jenkins Models. 
General Box-Jenkins Seasonal Modeling. 
Box-Jenkins Methodology to Improve Time Series Regression Models and to Implement 

Additional topics which might be covered (lightly)
Transfer Functions and Intervention Models. 
Frequency domain approaches, including filtering. 
Models for Stationary Time Series.
Grading: 

50%: Homework (some homework will be individual pledged assignments). 

30%: Mid-terms. 
20%: Final Project and Oral Presentation (individual pledged project). 

