1018 ERY 2P PAKT P H 4

E% ﬁﬂ §)LL §IJ < > 2
EREY . Bk | R
KE* | CHEN
TIME SERIES CHING-HSIANG
%2l = B
P= F 2
e iﬁ wi HEH 38 A
TLSXB3B o

o (o) & oT O O

S RTHEALAARP RGBS .
S oRBRTEL EgApA T 4 o

S ORTHEASLEEME Fhnt b o

doCorr ) P a4

A BB el B oW e el A 4 o
B. E A Azt @At 5 4 o
C. EBER T 4 o

D. 2 #cyp A 47 i 4 o

E. 2 & ¥£8mariiehy 4 o

ZEMBI e ik, RIS FAFACF, PACF functions; F4& A &
Ik P45 A BE B £ 7] ; ARIMA(p,d,q)model : B X 6948 2 ; 2 8 fE s B X AL R B4
TR FTRRIGE S 2376 EH AR EX,

FAL

The contents of the Time Series Analysis include ACF function; PACF
function; stationary and nonstationary time series; ARIMA(p,d,q) model;

model specification; parameter estimation; model validation; forcasting;
seasonal ARIMA model
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