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Cointegration tests)
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Back Due to
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(fully booked

Histogram of mean cell volume, with Normal Curve

(psr=0)

Boxplots of price by bedrooms

's are indicated by sold circles)

One-way ANOVA: price versus beq s
Source DF SS MS g
Bedrooms 4 424076 106019
Error 83 493778 594
Total 87 917855

Level N Mean  StDev

2 4 251.25 39.75
3 42 261.98 55.15
4 33 285.16___77.69
5 7 518.00

6 2 39375 1

Pooled StDev = 77.13

Scatter Plot of January Temperature against Altitude
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Regression Analysis: psr versus age, hb, mcv

psr = - 1.74+0.0127 age + 0.0627 hb +
0.0139 mcv

Predictor Coef SECoef T P

Constant -1.737  0.565 -3.07

age 0.012 0.003 4.08

hb 0.062 0.026 2.33
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FACILITATOR: DR ZAINUDIN ARSAD is a senior lecturer in
the School of Mathematical Sciences, USM Penang. He obtained his
BSc. in 1994 and Ph.D. in 2002 from Department of Actuarial

Mathematics and Statistics, Heriot-Watt University in Edinburgh, UK.
His main research area is in Time Series and Econometric Analysis
with the main interest is in the Application of Kalman Filter in Finance.

Short Course on
STATISTICS
FOR
PRACTITONERS

28 & 29 SEPT 2010
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School of Mathematical Sciences

(Whollv-owned bv USM)




Course Programme: TIME SERIES ANALYSIS

DAY 1 WEID, 214 JULY 2010
REGISTRATION
SESSION 1¢ Introduction To Fundamental Concepts

A Time Series plot, stochastic and white noise processes
A Autocorrelation and partial autocorrelation functions; ACF & PACF

10:30 AM TEA BREAK
10:45 AM SESSION 2 ¢ Stationary Time Series & Model Identification
A Autoregressive process, AR(p); Moving average process, MA(g); mixed ARMA(p,q process
A Properties of ACF and PACF for certain processes; Non-stationary models, ARIMA
12:45NOON Q& A (SESSIONS 1 & 2)
12:45 PM LUNCH
2:00 PM SESSION 3 ¢ Parameter Estimation & Model Diagnostics
A Maximum likelihood and Ordinary Least Squares estimation
A Residual analysis, diagnostic checking and model improvement/overfitting

TEA BREAK

SESSION 4 ¢ Case Study I

A More Practices on developing ARIMA model
Q & A (SESSIONS 3 & 4)

SESSION 5 t Volatility Models
A Tests for heteroscedasticity, Q-stats(res-sq) and ARCH-LM
A ARCH and GARCH models, Asymmetric GARCH

10:30 AM TEA BREAK
10:45 AM SESSION 6 ¢ Introduction to Econometric Modeling

A Stationarity ; Unit root tests : ADF & PP
A single-equation regression ; Autocorrelation, Durbin-Watson statistics

1245NOON & A (SESSIONS 5 & 6)
1:00 PM LUNCH

2:00 PM SESSION 7 ¢ Long-Run Cointegration

A Engle-Granger 2-step procedure
A J tests : Trace and maximum eigenvalue tests

TEA BREAK

SESSION 8 ¢ Case Study II
Q & A (followed by CERTIFICATE PRESENTATION at 6pm)

How You will Benefit from these Courses

Learn about concepts and techniques of time series modelling

Become familiar with volatility models and basic econometric modelling procedures
Understanding fundamental concepts of hypothesis testing such as p-value and rejection region
Become familiar with statistical techniques such as t-test, ANOVA and regression

Time Series Analysis: Why a Separate Discipline?

Although mathematical statistics provides many of the tools used in the analysis, econometricians usually
needs special methods in view of the unique nature of most economic data. Unlike most cross-sectional
data, economic and finance data are not generated from a controlled experiments. This nature of economic
and finance data presents special problems not normally dealt in mathematical statistics.




Course Programme: ELEMENTARY STATISTICS FOR PRACTITIONERS

DAY 1 : TUE, 28/ SEPT 2010

8:30 AM REGISTRATION

8:45 AM SESSION 1+ Descriptive Statistics and Exploratory Analysis
A Mean, variance, quartile;
A Boxplot and stem-and-leaf

10:30 AM TEA BREAK

10:45 AM SESSION 2 ¢ Sampling Distribution and Principles of Hypothesis Testing
A Distribution for sample mean and sample proportion;
A 1-sample t-test and z-test

12:45 NOON Q & A (SESSIONS 1 & 2)
1:00 PM LUNCH

2:00 PM SESSION 3 ¢ Hypothesis Testing for 2-Samples
A 2-sample tests: independent t-test and paired t-test;
A Tests for 2 proportions and variances

TEA BREAK

SESSION 4 ¢ Analysis of Variance
A Hypothesis test for several means; 1-way
A 2-way ANOVA, interactions

5:45 PM Q & A (SESSIONS 3 & 4)

DAY 2 : WED, 29 SEPT 2010

8:30 AM SESSION 5 ¢ Linear Regression
A Correlation coefficient, Simple and multiple regression, RZ, R?

10:30 AM TEA BREAK

10:45 AM SESSION 6 ¢ Categorical Data Analysis
A Chi-sq test ; Goodness-of-fit test,
A Tests of independence and homogeneity

12:45 NOON Q & A (SESSIONS 5 & 6)
1:00 PM LUNCH

2:00 PM SESSION 7 ¢ Non-parametric Tests

A 1-sample & 2-sample : Runs & Sign tests,
A Wilcoxon Signed-Rank & Mann-Whitney tests, Kruskall-Wallis test

3.45 PM TEA BREAK

4.00 PM SESSION 8 ¢ Case Study
A More example : Solving real-life scenario using, Minitab, SPSS & EViews

5:45 PM Q & A (followed by CERTIFICATE PRESENTATION at 6pm)

For more information, kindly contact: Dr. Zainudin Arsad (Tel: 013-420 7406 or email: zainudin@cs.usm.my)
or contact En. Khairol Anuar (Tel: 012-286-9048 or email: khairol@usainsgroup.com)

The fee for Time Series Analysis is RM600.00 per participant while the fee for Elementary
Course Fee Statistics is RM500.00. The fees cover course materials/handouts,luncheons & refreshments,
and a Certificate of Attendance.

Early Bird Registration | RM550.00/RM450 for participants who registered by 2 July & 17 Sept 2010 respectively
Group Discounts 10% off (per person) is given to company registering 3 or 4 participants.
Postgraduate students |RM450.00 (RM400.00 for Elementary Statistics) limited places and requires proof of status.

Further Discount! 20% off for company registering 5 or more OR a group of 3 or more research students

Accommodation A limited number of rooms at the USM Guest House have been reserved. The room costs between RM100-RM200
per night, without breakfast. Reservation can be made by contacting 04-653-2030/2050. Students may request room at student hostel, only RM14 per
night (Please inform Dr. Zainudin if you need this accommodation). For other listings of accommodation please visit www.penang-hotels.com

(participants would have to make their own reservation)



mailto:zainudin@cs.usm.my
mailto:khairol@usainsgroup.com
http://www.penang-hotels.com/

REGISTRATION FORM (Closing Date: 16 JULY & 24 SEPT 2010 Respectively)

Time Series Analysis (21 & 22 July 2010)
Elementary Statistics for Practitioners (28 & 29 Sept 2010)

Please fax or send this registration form to :
Usains Holding Sdn. Bhd.

Ground Floor, Kompleks EUREKA,
Universiti Sains Malaysia, 11800 USM PENANG.
Tel : 04653 4372 / 04658 3655 Fax: 0657 2210
(Attention : En. Khairol Anuar)

NAME OF SHORT COURSE (Please tick (V) short course(s) to be attended)
Time Series Analysis (21 & 22 July 2010) Yes No

Please register tHfellowing name/namegPlease use separate sheet, iequired)
Item Name Designation Course (July or Sept)

*1.

Industry Sector:

Company:
Address:
Postcode:
*Primary Person: *Mobile Phone:
*Telephone No.: *Fax No. *Email:
MODE OF PAYMENT
Number Bank No. of Participants:

| enclose Crossed Cheque Early Birds:

Bank Draft Group Discount:

Money Order Postgraduate Student:

LO/PO Total Sum: | RM

Payment must be made payabletoé Us ai ns Hol di.ng Sdn. Bhd. d

1. Telegraphic Transfer. Please note the following:
Payee Name: Usains Holding Sdn. Bhd.
Details: Short Course on Time Series Analysis OR Elementary Statistics for Practitioners.
Name of Bank: CIMB Bank Berhad (USM Branch), Universiti Sains Malaysia, 11800 USM Penang.
Account Number: 0709-0006708-05-7
Swift Code: CIBBMYKL
(Please fax your Bank-in Slip (write your name & contact number on the slip) to 04-657 2210 (Attention: En. Khairol))

2. A Local Order (LO) or Purchase Order (PO) must be presented before the event.
The Organiser reserves the right to refrain a registered participant from taking part in the event if no proof of payment can be
presented. This only applies to registered participants who have NOT paid the registration fee PRIOR to the event date.

Cancellation / Substitution

Cancellation must be made in writing through fax, e-mail or post at least 5 days before the course. No refund will be made after this
period. However, substitute participants are welcomed at no extra charge provided written notice of at least 5 days before the event
is given to the Organiser.

Date : Companyds Official Stamp
Signature :




