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1. Course Information

Course Information
Course Name: Time Series
Course number: Statistical Science 4861B/9861B — Winter 2023
Lecture hours:
Tuesday: 12:30 - 2:30 PM
Thursday: 12:30 - 1:30 PM

List of Prerequisites
A minimum mark of 60% in both Statistical Sciences 3858A/B and Statistical Sciences 2864A/B.
Antirequisite: The former Statistical Sciences 3861A/B.

Unless you have either the requisites for this course or written special permission from your Dean to
enroll in it, you may be removed from this course and it will be deleted from your record. This decision
may not be appealed. You will receive no adjustment to your fees in the event that you are dropped
from a course for failing to have the necessary prerequisites.

2. Instructor Information

Instructor Email Office Phone Office
Hours
) _ Thursday
Dr. Shahidul Islam mislam22@uwo.ca | WSC-268 TBA 1:30-2:30PM

Students must use their Western (@uwo.ca) email addresses when contacting. For in-person meeting,
students can drop by during office hour.

3. Course Syllabus, Schedule, Delivery Mode

Concepts and uses of time series, ARIMA models, seasonality, dynamic regression, model building and
diagnostics using an interactive computer package, forecasting, intervention analysis, applications in
econometrics, business, and other areas.

Learning Outcomes: Upon successful completion of this course, students will have a basic
understanding of:
! Time domain analysis with various time-series models (AR, MA, ARMA, ARIMA,
ARCH, GARCH)
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Contingency plan for an in-person class pivoting to 100% online learning

In the event of a COVID-19 resurgence during the course that necessitates the course delivery moving
away from face-to-face interaction, affected course content will be delivered entirely online, either
synchronously (i.e., at the times indicated in the timetable) or asynchronously (e.g., posted on OWL for
students to view at their convenience).



E. Presentation:



The Student Medical Certificate is available at
https://www.uwo.ca/univsec/pdf/academic_policies/appeals/medicalform.pdf.

Absences from Final Examinations

If you miss the Final Exam, please contact the Academic Counselling office of your Faculty of

Registration as soon as you are able to do so. They will assess your eligibility to write the Special

Examination (the name given by the University to a makeup Final Exam).

You may also be eligible to write the Special Exam if you are in a “Multiple Exam Situation” (e.g., more
than 2 exams in 23-hour period, more than 3 exams in a 47-hour period).

If a student fails to write a scheduled Special Examination, the date of the next Special Examination (if
granted) normally will be the scheduled date for the final exam the next time this course is offered. The

hetinal exam



the centrally administered e-mail account provided to students will be considered the individual’s
official university e-mail address. It is the responsibility of the account holder to ensure that e-mail
received from the University at their official university address is attended to in a timely manner.

No calculator or electronic device is required to perform midterm or final tests. Smartphones and other
devices that can carry or tr



