
Graduate Syllabus                                                                                                                                  MSS605M 

1  ffco/2015 

 
 

DE LA SALLE UNIVERSITY – MANILA 

COLLEGE OF SCIENCE 

Mathematics Department 
 

SYLLABUS 

 

COURSE CODE MSS605M 

COURSE TITLE Time Series Analysis 

CLASS DAY & TIME  

ROOM  

NAME OF FACULTY  



Graduate Syllabus                                                                                                                                  MSS605M 

2  ffco/2015 

Topic/Subtopic Learning Strategies/ 

Activities 

Week/Meeting/ 

Hour 
1.1 Definition of Terms 

1.2 Components of a Time Series 

               1.3 Overview of Forecasting Methods 

Class Discussion 

Problem Set 

Computer Lab Exercises 

1.5 Hours 

2. FUNDAMENTAL CONCEPTS 

2.1 Stochastic Processes 

2.2 The Autocovariance and Autocorrelation 

Functions 

2.3 The Partial Autocorrelation Function 

2.4 White Noise Processes 

2.5 Estimation of the Mean, Autocovariances, 

and Autocorrelations 

2.6 Sample Mean 

2.7  Sample Autocovariance Function 

2.8 Sample Autocorrelation Function 

2.9 Sample Partial Autocorrelation Function 

2.10 Moving Average and Autoregressive    

Representations of Time Series Processes 

2.11 Linear Difference Equations 

Lecture 

Class Discussion 

Problem Set 

Computer Lab Exercises 

 

4.5 Hours 

3. STATIONARY TIME SERIES MODELS 

3.1 Autoregressive Processes 

3.2 The First-Order Autoregressive AR(1) 

Process 

3.3 The Second-Order Autoregressive AR(2) 

Process 

3.4 The General pth-Order Autoregressive 

AR(p) Process 

3.5 Moving Average Processes 

3.6 The First-Order Moving Average MA(1) 

Process 

3.7  The Second-Order Moving Average MA(2) 

Process 

3.8 The General qth-Order Moving Average 

MA(q) Process 

3.9 The Dual Relationship Between AR(p) and 

MA(q)  Processes 

3.10 Autoregressive Moving Average ARMA 

       (p, q) Processes 

3.11 The General Mixed ARMA(p, q) Process 

3.12 The ARMA(1, 1) Process 

Lecture 

Class Discussion 

Problem Set 

Computer Lab Exercises 
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Topic/Subtopic Learning Strategies/ 

Activities 

Week/Meeting/ 

Hour 
5.1 Introduction 

5.2 Minimum Mean Square Error Forecasts 

5.3  Minimum Mean Square Error Forecasts for 

ARMA Models 

5.4 Minimum Mean Square Error Forecasts for 

ARIMA Models 

5.5 Computation of Forecasts 

5.6 The ARIMA Forecast as a Weighted 
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