University of Wisconsin-Whitewater

Curriculum Proposal Form #3

New Course

Effective Term:
 FORMDROPDOWN 



Subject Area - Course Number:
DBA 830 
Cross-listing:
     
(See Note #1 below)

Course Title: (Limited to 65 characters)
Forecasting and Time Series Analysis
25-Character Abbreviation:  
Forecasting & Time Series


Sponsor(s):  
Pavan Chennamaneni
Department(s):
     
College(s):
 FORMDROPDOWN 



Consultation took place:
 FORMCHECKBOX 

NA 
 FORMCHECKBOX 

Yes  (list departments and attach consultation sheet)

Departments:       


Programs Affected:
Doctor of Business Administration
Is paperwork complete for those programs? (Use "Form 2" for Catalog & Academic Report updates)

 FORMCHECKBOX 

NA 
 FORMCHECKBOX 

Yes
 FORMCHECKBOX 

will be at future meeting

Prerequisites:
DBA 820 
Grade Basis:
 FORMCHECKBOX 

Conventional Letter
 FORMCHECKBOX 

S/NC or Pass/Fail
 

Course will be offered:
 FORMCHECKBOX 

Part of Load
 FORMCHECKBOX 

 Above Load 


 FORMCHECKBOX 

On Campus
 FORMCHECKBOX 

Off Campus - Location       

College:
 FORMDROPDOWN 

Dept/Area(s):
DBA
Instructor:
Pavan Chennamaneni

Note: If the course is dual-listed, instructor must be a member of Grad Faculty.
Check if the Course is to Meet Any of the Following:

 FORMCHECKBOX 
  Technological Literacy Requirement
 FORMCHECKBOX 
  Writing Requirement


 FORMCHECKBOX 
  Diversity 

 FORMCHECKBOX 
  General Education Option:   FORMDROPDOWN 
   

Note:  For the Gen Ed option, the proposal should address how this course relates to specific core courses, meets the goals of General Education in providing breadth, and incorporates scholarship in the appropriate field relating to women and gender.

Credit/Contact Hours: (per semester)

Total lab hours:
0
Total lecture hours: 
48
 

Number of credits:
3
Total contact hours:
48 

Can course be taken more than once for credit?  (Repeatability)  

 FORMCHECKBOX 
 No    FORMCHECKBOX 
 Yes          If "Yes", answer the following questions:

No of times in major:
     
No of credits in major: 
     
 

No of times in degree:
     
No of credits in degree:
      

Proposal Information: (Procedures for form #3)
Course justification:


The Doctor of Business Administration (DBA) is a professional doctorate degree for business professionals. The proposed course will be one of the research methods courses that students in the DBA program will be required to take. This course exposes students to time series analysis and will enable them to apply these techniques in academic and applied research. 
Relationship to program assessment objectives:
The learning objectives for this course are as follows:

1. Understand and interpret results from forecasting models, such as time series models, and         master the software packages used to estimate regression models.  

2. Apply the forecasting models to real life problems and know when and where to use them.

3. Master the empirical skills needed to execute a consulting project or research project that 
      may lead to publication in a peer reviewed journal or conference.

Budgetary impact:
· Staffing:- the course will be staffed by a College of Business and Economics faculty that is Academically Qualified (AQ) and has Grad Faculty status.

· Academic unit library and service & supply budget: - no budgetary impact.
· Campus instructional resource units:- impact is minimal; students will require the use of D2L and that is already available.

· Laboratory/studio facilities:- No budgetary impact

· Classroom space:- A classroom is anticipated to be required in Hyland Hall to teach the class. The class will meet for 2 and half days one weekend per month..

· Evaluation of adequacy of current library holdings, recommendations for acquisitions, and impact of the course on the academic unit library allocation budget: - No impact. The library already has the articles on which this course is based.. 

· Explanation if the course is simply replacing another course, either entirely or in the cycle:- This is a new course for the DBA degree, and does not replace any other courses.

Course description: (50 word limit)


This course introduces the theory and practice of forecasting and time series analysis, with an emphasis on practical skills. Topics covered in this class include the fundamental concepts in time series, forecasting, event history and survival analysis.

If dual listed, list graduate level requirements for the following:

1. Content (e.g., What are additional presentation/project requirements?) 


2. Intensity (e.g., How are the processes and standards of evaluation different for graduates and undergraduates? ) 


3. Self-Directed (e.g., How are research expectations differ for graduates and undergraduates?) 


Course objectives and tentative course syllabus:



Bibliography: (Key or essential references only.  Normally the bibliography should be no more than one or two pages in length.)
The University of Wisconsin-Whitewater is dedicated to a safe, supportive and    non-discriminatory learning environment.  It is the responsibility of all undergraduate and graduate students to familiarize themselves with University policies regarding Special Accommodations, Academic Misconduct, Religious Beliefs Accommodation, Discrimination and Absence for University Sponsored Events (for details please refer to the Schedule of Classes; the “

 HYPERLINK "http://www.uww.edu/Catalog/02-04/Legal/Legal1.html" Rights and Responsibilities

HYPERLINK "http://www.uww.edu/www.uww.edu/Catalog/02-04/Legal/Legal1.html"
” section of the Undergraduate Catalog; the Academic Requirements and Policies and the Facilities and Services sections of the Graduate Catalog; and the “Student Academic Disciplinary Procedures (UWS Chapter 14); and the “Student Nonacademic Disciplinary Procedures" (UWS Chapter 17). 
Course Objectives and tentative course syllabus with mandatory information (paste syllabus below):
Forecasting and Time Series Analysis
DBA 830

Course Syllabus 
Instructor:
Dr. Pavan Rao Chennamaneni



Assistant Professor
Class:


Once a month on-campus:

                                       
Bi-Weekly Webex Sessions (in between campus lectures)

                                       Video Lectures

                                       Online Discussions 


Office:
Hyland 3426
Office Phone:
262-472- 5473
Email:
chennamp@uww.edu
Office


Monday         1:00 pm to 2:00pm     & 3:30 pm to 6:30pm        
Hours:

             Wednesday   1:00 pm to 4:00 pm
Required texts:    James D. Hamilton (1994), Time Series Analysis, Princeton University Press
Description

This course introduces the theory and practice of time series analysis and other forecasting models, with an emphasis on practical skills. Having completed this course, students will be able to model and forecast a time series as well as read papers from the literature and start to do original research in time series analysis. Topics covered in this class include the fundamental concepts in time series, stationary and non-stationary models, forecasting, VAR models and Co-integration.

Course Learning Objectives

The intended learning outcomes of this course are as follows:

· Understand time series analysis, interpret results from time series models and master the software packages used to estimate time series models.  
· Examine the assumptions of various models, test for violations, and implement corrections. 
· Learn to view business phenomena and processes in ways that are amenable to quantitative modeling.

· Apply the time series models to real life problems and know when and where to use them.
· Master the empirical skills needed to execute a consulting project or research project that may lead to publication in a peer reviewed journal or conference.
Prerequisites 

DBA 820

ASSESSMENT

Assignment 1               

60 points

Assignment 2



60 points

Assignment 3



60 points

Quiz 1  



30 points 

Quiz 2 

 

30 points

Mid-Term Exam

   
60 points

Article Discussions


50 points

Final Exam                 

100 points

------------------------------------------------------------

Total:                                                  450 points 
Course Grade will be based on the following scale

	A
	93-100%

	A-
	89-92.99%

	B+
	85-88.99%

	B
	81-84.99%

	B-
	77-80.99%

	C+
	74-77.99%

	C
	70-73.99%

	C-
	66-69.99%

	D+
	62-65.99

	D
	58-61.99

	D-
	54-57.99

	F
	Below 54


Assignments:

There will be THREE assignments in this class. Please see the schedule for relevant dates. 

All assignments require the use of the computer (i.e., SPSS and MS-Word). It is the student’s responsibility to submit (for group assignment, see guidelines below) the assignments on time and via the right channel (i.e., the corresponding D2L dropbox folders). There will be a 20% late penalty for late submissions.  For our purposes, the word “late” means “30 minutes - twelve hours late”. Any further delays will result in a zero score for the assignment. In addition, please avoid “double submission” (i.e., only one word file should be submitted for each assignment. Note that e-mail should not be used as a channel for assignment submission. Assignment and Exam submissions MUST be in the form of a word document and any other formats/files are not allowed. 
Please note that you do NOT need to submit a hardcopy of the assignments
I will provide feedback on the graded assignments and upload to the D2L dropbox
Quiz:

There will be two quizzes during the semester. These quizzes will involve multiple-choice questions. The specific topics covered in these quizzes will be announced in class.  The average of the two quiz grades will be included in your final grade calculation. 
Mid-Term Exam 
There will be one individual, mid-term exam.  Topics for the mid-term exam will be comprehensive to the point of the exam.
Final Exam 

The individual final exam is assigned to see if you can solve relevant statistical problems on your own. Notably, the final exam is comprehensive and closed book/notes in nature. No one is supposed to communicate with other students at all during the final individual exam time.

I do not give make up exams.  If you must miss an exam arrangements must be made with me prior to the exam.  

Class Discussion

This is a graduate class, and as such, I have a high expectation that students will contribute to the learning environment through class participation.

This syllabus is subject to change. All changes will be announced via our course D2L webpage.
The University of Wisconsin-Whitewater is dedicated to a safe, supportive and non-discriminatory learning environment. It is the responsibility of all undergraduate and graduate students to familiarize themselves with University policies regarding Special Accommodations, Misconduct, Religious Beliefs Accommodation,

Discrimination and Absence for University Sponsored Events. (For details please refer to the Undergraduate and Graduate Timetables; the "Rights and Responsibilities" section of the Undergraduate Bulletin; the Academic Requirements and Policies and the Facilities and Services sections of the Graduate Bulletin; and the "Student Academic Disciplinary Procedures" [UWS Chapter 14]; and the "Student Nonacademic Disciplinary Procedures" [UWS Chapter 17]).

UW-Whitewater’s College of Business and Economics students are expected to subscribe to the College’s Student Honor Code: 

As members of the University of Wisconsin – Whitewater College of Business & Economics community, we commit ourselves to act honestly, responsibly, and above all, with honor and integrity in all areas of campus life.  We are accountable for all that we say and write.  We are responsible for the academic integrity of our work.  We pledge that we will not misrepresent our work nor give or receive unauthorized aid.  We commit ourselves to behave in a manner that demonstrates concern for the personal dignity, rights and freedoms of all members of the community.  We are respectful of college property and the property of others.  We will not tolerate a lack of respect for these values.
If you need special help in taking notes or exams, please inform me early in the semester.
SCHEDULE

	DATE
	TOPIC

	      Week 1 
	Course Introduction

	       Week 1

through

Week 4
	Fundamental Concepts in Time Series

Stationary Models 

	Week 4
	Article Discussion and Applications

	      Week 5
through

Week 8
	Stationary Models

Non-Stationary Models

Forecasting 

Model Selection

	Week 8
	Article Discussion and Applications

	Week 9
through

Week 12
	Univariate, Multivariate time series models
Cointegration and VEC models


	Week 12
	Article Discussion and Applications

	Week 13

through

Week 16
	Survival analysis and event history analysis


	Week 16
	Article Discussion, Applications and Final Exam
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