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Research Interests:  

§ Time series analysis and forecasting with applications in finance, operations management 
and innovation diffusion  

§ Portfolio selection and index tracking  

Current Projects:  

§ Forecasting call frequency at call centres  
§ Density forecasts for financial time series  
§ Modelling correlations between financial time series  
§ Modelling simultaneous diffusion of an innovation across several countries  

Teaching:  

§ Quantitative Methods (MBA)  
§ Multivariate Statistical Analysis (Research students)  

Education/Qualifications: 

§ 1975 PhD & DIC Imperial College  
§ 1972 MSc (Statistics) Sheffield University  
§ 1968 BSc II.1 (Mathematics and Statistics) Sheffield University  
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