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The objective of this course is to demonstrate the role of forecasting in organizations and its profound effect on the productivity  and the profitability of both manufacturing and service systems. The course will  address  the basic steps in forecasting as well as the various  approaches , methods and packages  used today. The main topic of the course will include;
· Moving averages
· Exponential smoothing with and without trends
· Trend projections
· Seasonal  variations in data
· Linear regression
· Measures  of  forecasting accuracy
· Monitoring and controlling forecasts

· Multiple linear regression and applications using MINITAB.
· Introduction to fundamental and technical analysis and their applications in financial  markets
· Introduction  to neural networks with recent  packages application.
· Time series forecasting

· ARIMA & Box-Jenkins Methodology

· Judgmental Forecasting
Throughout the course, quantitative Modules, Homework assignments, case studies and team projects will be used to achieve the course objectives.

GRADEING
            Attendance & Class Participation                          5%
                   Homework, Team Projects & case Studies             25%                               
            Major Exams(2)                                                    40%

                   Final Exam                                                                 30%
                TOTAL                                                            100%
TEXTBOOKS&References
       1.   Business Forecasting by Hanke &Wichern, 8th Edition,Pearson Prentice Hall.
       2.  Operations management by R.Russell & B. W. Taylor III, 4th edition  Pearson
            Prentice Hall 2005

       3.  A complete guide to futures markets by Jack D. Schwager,John Wiley.
