CALIFORNIA STATE UNIVERSITY, EAST BAY
DEPARTMENT OF STATISTICS

Management 6110 

Business and Economic Forecasting
FALL 2007
Lecture: Tuesday 6:30-10:00, A&E 239
Instructor: Prof. Eric A. Suess  Office: NSc 229  Phone: 885-3879  e-mail: eric.suess@csueastbay.edu
Office Hours: Tuesday 5:30-6:30 or by appointment

Class Website: http://www.sci.csueastbay.edu/~esuess/
Required Texts:  Business Forecasting, 5th Edition, J. Holton Wilson, Barry Keating, John Galt Solutions, Inc., McGraw-Hill Irwin, 2007. 
Material To Be Covered:

In this course we will cover quantitative and some qualitative methods for business and economic forecasting.  The quantitative topics covered will include:
· Trend, Seasonal, Cyclical patters in data

· Moving Average and Exponential Smoothing

· Linear Regression, Multiple Linear Regression

· Time-Series Decomposition, ARIMA models

· The use of MS Excel and ForecastX

Computers: 

The computer software package that comes with the text book (ForecastX) will be used.  Minitab and SPSS will also be introduced.
Homework: 
Assignments will be given each class and each assignment will be due the following week.   

Project: 
A term project will be assigned.
Exams: 
A 2 hour midterm exam will be given approximately during the 5th week of classes.
Grading: 
Homework 20%, Midterm 30%, Project 20%, Final 30%

Policy on Make-up Exams: 
You are expected to take exams at the scheduled times.  In case of genuine emergency, illness or hardship, for which you can present written documentation I may agree to arrange for a make-up exam.  Make-up exams must always be arranged BEFORE the regular exam is given and always take place AFTER the regular exam.  

Class Expectations: 

· No talking when the instructor is lecturing. No reading newspapers. No eating.  Do not get up to sharpen your pencil during class.

· Do attend class every day.  Do bring your book.  Do bring questions related to class, lecture, or homework.  Do raise you hand when you have a question.  Do switch off all beepers and cellular phones.

· If for some reason you miss a day of class, it is your responsibility to get a copy of the notes from someone who attended the lecture that day so you can catch-up.

