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HAz4w it Course Description

This Time Series and Forecasting course is structured to provide students with a thorough grounding
in the analysis of time-dependent data and the application of forecasting techniques. The curriculum
covers a broad spectrum of topics, from basic statistics and visualization to advanced forecasting
methods, including ARIMA, seasonality forecasting, and exponential models. It also integrates cutting
-edge approaches using machine learning, deep neural networks, and convolutional models for time
series analysis. The course is punctuated with practical sessions for applying learned techniques, a
midterm project to assess comprehension and application, and a final presentation to showcase
students’ forecasting projects. Scheduled breaks and a consultation week are included to enhance
learning outcomes and address individual queries.

A2 P ¥  Course Objectives

The course aims to introduce the essential knowledge related to time series analysis and forecasting,
such as statistics, regression analysis, exponential smoothing, ARIMA modeling, and machine learning.
By the end of the course, the students are expected to develop practical skills to analyze time
series data effectively and be able to model forecasting problems and anomaly detection in time
series.
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#F =% Week R % Subject/Topics # :xRemarks

1 Orientation




2 Handling date and time data
3 Handling missing data

4 Exploratory data analysis

5 Basic forecasting

6 Statistical methods I

1 Statistical methods II

8 Holiday

9 #p ¢ ¥ 2% Midterm Exam

10 Machine learning for time series
11 Deep neural networks

12 Recurrent neural networks
13 Convolutional models

14 Paper presentation

15 Consultation week

16 Final presentation

17 Holiday

18 Tentative teaching
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