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GOALS To offer theoretical and practical resources for the simulation and analysis of processes, with 

and without temporal dependence. 

SYLLABUS Linear Regression. Time Series. Introduction to Simulation. Data Modeling and Conceptual 

Model Design. Discrete-Event Simulation. Monte Carlo Simulation. Nonparametric 

Techniques. Model Analysis. Time Series Simulation. Queueing Theory Review. Design of 

Experiments in Simulation. 

PROGRAM Hypothesis Testing and Probability Distributions Review. Goodness-of-Fit Tests. Linear 

Regression: modeling and analysis practice. Time Series: overview of Stochastic Processes, 

Smoothing Method and Dynamic Regression, analysis and practical modeling. Introduction 

to Simulation. Models, applications, and methodologies. Input Data Modeling. Conceptual 

Model Building. Monte Carlo Simulation. Random Number Generation. Methods to generate 

Discrete and Continuous Random Variables. Nonparametric Techniques: Jackknife and 

Bootstrap. Statistical Analysis of Results. Time Series Simulation Modeling and Applications. 

Scenario Generation. Queueing Theory Review. Design of Experiments in Simulation. 

Computational Applications. 
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