1018 ERY 2P PAKT P H 4

LEREE I
2 & x4 Pk N1

AL L

a FFE* | LIN JYH-JIJUAN

TIME SERIES

e griz B =
e ;ﬁ wiy HEY 38
TLSXE3A P

o (o) & oT O O

BRTEA LA RNAII SN A o
BT E LA TR A
2T H A A LA E A o

I

g CoB ) o w4

A B Y AR EaBe i olicE AAHG 4 o

B. EAANRIEAERY L4 o

C. £ &’ﬁ"’ gy 4 o

D. £ ﬁici}}%;év\ ’}’?E’nﬂb °

B, & & ¥4 4 o
BEA—MEE Hé‘r Fﬂ B9 7 xEEHEaRAE, EHREBRA S XN 4EHE
LKL 64 5 # 8L #@A.‘ﬁMFPMhﬁ%¥%§&#%%§%%%
7| ; ARIMA(pdq)model B2 2B 4 XA R x4 09 TR F= T8 R A
AZFE AT TNBEE i%ﬁ%@ﬁﬂ&ﬁﬁm%mﬁo

e il

The objective of this course is to study the techniques for drawing
inferences for the time series data, This course emphasizes on methods and
analysis of it. The contents include the introduction of the ACF function;
PACF function; stationarity and nonstationarity related to ARIMA(p,d,q)
model; model specification, parameter estimation, model validation,
forecasting; seasonal ARIMA model and some case studies,
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