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Fall 2007
Date





Topics                                                                       
Spet.
10

Introduction to Forecasting, Review of Basic Statistical Concepts,




Performance Measures, Exploratory Data Analysis (Chapters 1,2)

Sept.
17

Smoothing Methods, Moving Averages, Simple Forecasting

Methods (Chapters 3, 4)



Sept.
24

Exponential Smoothing Methods, Adaptive Smoothing, 

Holt’s Method (Chapter 4)
Oct.
1

Winter’s Method, Components of Time Series,



Decomposition Method (Chapters 4, 5)

Oct.
8

Introduction to Structural Forecasting Methods and Simple Linear



Regression (Chapter 6)

Oct.
15

Simple Linear Regression Continued (Chapter 6)
Oct.
22

Midterm
Oct.
29

Multiple Regression (Chapter 7)

Nov.
5

Holliday
Nov.
12

Multiple Regression Continued (Chapter 7)
Nov.
19

Time Series Data and Regression (Chapter 8)
Nov.
26

Autoregressive and Moving Average Processes (Chapter 9)
Dec.
3

Box-Jenkins ARIMA Methodology (Chapter 9)
Dec.
10

Judgmental Forecasting and some Advanced Topics (Chapter 10)
