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This course mainly discusses the data characteristics of time series data and
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
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Box & George E. P, 1994, Time Series Analysis: Forecasting And Control,
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