K1 B1108Ers 1 803k 4

PRAL E A

i 7 7 o #r ¥k Pl

FE* | CHEN YI-YI

TIME SERIES ANALYSIS
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This course focus on the regression analysis of time series data. It includes
univariate as well as and multivariate time series models, The analysis
includes estimation and hypothesis testing. The course also emphasizes the
use of econometric software (R) to analyze real data.
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Introductory Econometrics — A Modern Approach, Jeffrey M. Wooldridge
(2019)
LT it ¥ 5 s e o s o o
e 4 K (M SRR R R L KR D)
®LFEE: 100 % @FFFE: % @HEPFE 300 %
] .
MR SETS X %
P | @i (EEE#E) 1600 %
"HEE A F I k) %n ! https://info.ais. thu. edu. tw/csp # 4 Kt
% % BPREoRBFR TREFFLAFR N, & o

XABBCARENFEL cFRYPIERPET > HFERETE A FE NLFE -

TLYXB4M2402 OP

53 F /%37 2021/7/3 0:13:51




