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Section Concerning the Student

1. Course Code: STAT 381 ST VSR |

2. Course Title Time Series Analysis Dol euel .2

3. College: College of Science A 3

4. Department: Department of Mathematics ewdl .4
Bachelor of Science in .

5 i g 1Y maldl
S.  Academic Program: Statistics and Data Science @23 Vgslin 3
6. Course Credits: 3-0-3 Bzl Oleldl sde .6

bW 339 yydall Sgams .7
7. Course NQF Level 8 eStagall byl
8. Notional Hours: 133 ol dY oleldl sue .8
. el Buaiacll Oleludl sue

o 13 s
9. NQF Credits cesngall alogl U3 Uids
10. Prerequisite: STAT 372 il Gramedl Cllaioadl .10
11. Lectures Timing & Location: TBA gy Brploeall ey .11
12. General Mode of Teaching T

(&S Tranditional ipdailly padaild pladl Jaodl .12

and Learning - i £

13. Course Coordinator: TBA Uyhell Guwie .13
14. course Instructor: TBA Usdall puyde .14
15. Office Hours and Location: TBA g g duwSell leldl .15
16. Instructor’s Email: TBA 180l el 39 ASIYI WAl .16
17. Academic Year: 1483 Al .17
18. semester: JoY! Jsadll First Semester fgebl Jiadll .18
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19. Textbook(s): il dewlydl CaSUI .19
Bowerman, B. L., O’Connell, R. T., & Koehler, A. B. (2004). Forecasting, Time Series, and Regression (4th ed.).
Thomson Brooks/Cole.
2(). References: ‘2zl .20
B Hyndman, R. J., & Athanasopoulos, G. (2021). Forecasting: Principles and Practice (3rd ed.). OTexts.
B Chatfield, C., & Xing, H. (2019). The Analysis of Time Series: An introduction with R (7th ed.). Chapman &
Hall/CRC.
B Shumway, R. H., & Stoffer, D. S. (2017). Time series analysis and its applications: With R examples (4th ed.).
Springer.
21. Other learning resources used (e.g. e-Learning, field cdilare ) ¢ 3 ASIVI eaill 1 Jbe ) 531 soban .21
visits, periodicals, software, etc.): (oo B €y g alys eilygd
B University official platforms (MT & BB)
22. Course Description (as published in the College AU Js § )9 boraw )yl Chuogi .22
Catalogue):
Introduction to Linear and Stationary Time Series, Auto-correlation Modelling, Auto-Regression Modelling,
Moving Average, ARMA models, ARIMA models, Introduction to Spectral Analysis of a Time Series,
Introduction to Non-Linear Time Series.
23. Course Intended Learning Outcomes (CILOs) y el plaill Clzysre .23
(3 to 5 CILOs): H(dnodal Wy 5 ) 3)
1. Identify the four components of time series.
2. Use polynomial functions to model trends in time series.
3. Employ dummy variables & trigonometric functions to model seasonality in the timeseries.
4. Construct a time series model using decomposition, exponential and Holt Winter methods.
5. Apply the time series models AR, MA, ARMA & ARIMA.
24. Course Assessment Percentages (As per Regulations of duslydl U ) dagiall ‘-4;-2“33 esidl cdlad .24
Study and Examination at the University of Bahrain): oyl danlr § L)y
ASSIGNMENTS (Independent Learning) 20%
TEST1 20%
TEST 2 20%
FINAL EXAM 40%
Active Class Engagement & Discussion 00%
Total 100%
25. Description of Topics Covered: ols s I Clegaogall Laoy .25
Topic Title ..
D
(e.g. chapter/experiment title) escn;?flrm
goosal A
Chapter 1 An introduction to forecasting
Chapter 6 Time series regression
Chapter 7 Decomposition methods
Chapter 8 Exponential smoothing
Chapter 9 Nonseasonal Box-Jenkins Models
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26. Weekly Schedule (ol Jgunll .26
CILOs Teaching/Assessment
Week Date Topics Covered il ySeall Mode and Method
Egrwl Wl 49 yaall auolgell Dbl dradasdl taoig dxgio
(CILOSs) s/ gyl
01 Timeseries: Definition, Four Components, Forecasting Error 1
02 Modelling Trend )
03 Detecting Autocorrelation & Durbin-Watson Test
04 Types of Seasonal Variation 3
05 Modelling Seasonal Variation
06 Growth Curve Models 3
07 Handling First-Order Autocorrelation
Decomposition Methods
08 P 4 Traditional Teaching
09 GRS ()5
Holt-Winter Methods 4
10
11 Stationary and nonstationary time series g
12 Sample Autocorrelation and partial autocorrelation functions. 5
13 An Introduction to nonseasonal modeling and forecasting. 5
14 Tentative identification of nonseasonal Box-Jenkins Models 5
15 EXERCISES ALL

27. Academic Integrity Statement:

1400891 dai oo .27

Students are to observe the highest level of honesty and academic ethics in
pursuit of their academic goals as per UOB Regulations of Student Conduct and
Academic Integrity, Anti-plagiarism Policies, and Students’ Rights and

Responsibilities Handbook. The consequences for cheating, plagiarism,
unauthorized collaboration, and other forms of academic dishonesty can be very
serious and will be dealt with as per the aforementioned policies and regulations.

0o 8393 G a3 dddaall (§ Olawla] Olpaie dally Ball i
& MYy B Yomid! drandBYI 0gdlial i) pgans IS Ol
sl dmale Ay Aol dalalg il Wiy g clBgYl puax
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Lean3BY! Aall) 2gn T ao Jolaidl ein Ea el dnaloes Dol

18,83 ludl dadaNlg luled! dide (235 b Cawow

28. Attendance and Absence Regulations:

1oLl Hguasl pllad .28

Students are required to adhere to regular attendance for class lectures and
practical sessions, as determined by the nature of the course, as per Article (33),
of Regulations of Study and Examination at the University of Bahrain.

ddaally digll Olelad) el jgpsll ARV Ol (e absid
3 SUlxtedlg duhddl plas e ¢(33) Bolald LBy «)yhall dauds Casuny
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https://uobhomesiteprod.s3.me-south-1.amazonaws.com/site-prod/uploads/2021/03/3-7-Anti-Plagiarism_Policy_130430b-2014-1-28-Arabic-1.pdf
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https://uobhomesiteprod.s3.me-south-1.amazonaws.com/site-prod/uploads/2021/03/4-1-students_rights.pdf
https://uobhomesiteprod.s3.me-south-1.amazonaws.com/site-prod/uploads/2021/03/4-1-students_rights-1.pdf?lang=ar
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