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2nd Edition.
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weekly scheduled contents
Week 1 Introduction
Week 2 Fundamental concepts: stationary processes
Week 3 Fundamental concepts: autocovariance and autocorrelation functions
Week 4 Fundamental concepts: partial autocorrelation functions
Week 5 Fundamental concepts: partial autocorrelation functions
Week 6 Sample mean
Week 7 Sample autocovariance functions
Week 8 Sample autocovariance functions
Week 9  Midterm exam
Week 10 Sample autocovariance functions
Week 11  Sample autocovariance functions
Week 12 Sample autocorrelation functions
Week 13 Sample partial autocorrelation functions
Week 14  Autoregressive models
Week 15 Autoregressive models
Week 16 Moving average models
Week 17  Autoregressive moving average models

\Week 18

Final exam
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