AL B 1108 ERT 2D KT H

B R #7 I
Sz 4 ik | A
HET | HSUAN-LING
TIME SERIES CHANG
A&£=P X ,
F;rg;'%’z e %ﬁ F*'éé% ?%ﬁéﬁtﬁi
o TLBXB3P PR ER Y 284

i~ SDG4 R ERT
PRAT L S

R

A0 ) g T PR

fed A RET PR FIUBREP P EREESFTE  BAMBEREARE T L L M
e

AR R S (PP A 22 p et E

B M A RIS R ek A vt o (04 £ 2 55.00)
D. #= §2 B ehigi 4 o (W F 1 25.00)
B &4 LEmR20L4 - (04 F 120,00

AR REREAAEFZ 2B EVE

2. FREF o (£ 1 70.00)
5.z R o (£ :30.00)

ARBEBREFOFRFIIEE, TRRIFHFIEFO TR ARER
et g, REFHENBPFERS FRGFHFIFE, ARRA, MM%
A ARIMAE R BARigE, ¥RE FHRSEREHELZXGES, ETFHR
A FHRAE,

FALH 4

the estimation and verification of related models, The course will introduce
stationary and non-stationary time series characteristics, AR model, MA
model, ARIMA model, single root test, and other topics, and at the same
time cooperate with case and programming to conduct practical data
operations,

This course mainly discusses the data characteristics of time series data and




AGFARE P HRERT TR 0 PR HE

ﬂz—;ﬂtﬁi%?} 12 ﬁ"/’:\ }f)@ rv:“fr (Cognl‘tlve) g [_,ﬁ‘_‘—gs (AffeCtiVe) | o riiiﬁ‘; (Psychomotor>J
e 0 -

- ina(Cognitive) T FE AP R R 4L 2R BRGACE LR B Y
SR (Affective) | FE aiaflp cnBAE BT ER A B EREZFY o
= ~ #tit (Psychomotor) @ F € fi%fl p ervk gl de i & ik (T2 5 Y o

; 3 S ’ FESEN
g KE PR 2) #EPER(E?)
1 Zl—'\u%ﬁi%ﬁ/ﬁ:a% A T AR Fﬁ/?’ﬁ’] This course focuses on helping students understand
P L S 3 — *ﬁ'ﬁﬁbﬁi % #}| the characteristics of time series data and analyze
liJT 2 H ﬁ’}ﬂ:ﬂ‘ the data by time-series models,
B o[ B (D) ¥ o .
gi El *%‘&‘Fi] ’F':’“ ;E 3 %j‘\—% %,\ ?Ig %, /24:‘ ‘EJ_"E_ : )(\
1| s | ADE 25 R U = Plok ~ FE 2443
WRE R FE(F
TER %— o
kR £
2 A 23 R i i [T
o |PHPACRE ® % (Subject/Topics) % ox
111/02/21 ~ o
Wiz | B FBIIDHEZ BN
111/02/28~ .
2| osos | TAE R EERRBAE B A4
111/03/07~
T £2 ) pE
| VO e 1 )
111/03/14~
T £2 ) pE
a| S pe g )
111/03/21 ~
T £2 ) pE
S\ eags | P TFAR AL AT BB
111/03/28~
T 42 ) pE
| oo | FFTARRES BB
111/04/04~ . i
" 11100708 ARIMAAR X4k %
111/04/11~ . i
8 1110015 ARIMAAR X4k %
111/04/18~ N
’ 111/04/22 ERF R
111/04/25~ e
10 111/04/29 W A A
111/05/02~ . o
U eses | TERAE @ ARIMARBEX 2 &R
/05/09~| o e oo
2 s | TR B
111/05/16~ e e o
31 s | TESRBI © 3 HEARIMARR X 2 J& A




] g g g0 A
5| g | R
6 e | RS
7| s | RS
8 e | AARF R
Gl
ALE
RERR | BW. RBR
sept g | THATIDN - RIERAMB SRR B RRRE RFER
Fott

Box & George E. P, 1994, Time Series Analysis: Forecasting And Control,
3rd, Prentice Hall(E & XU/ 3E)
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