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The purpose of this course is to help students grasp ARIMA method, It
offers a powerful tool for forecasting in many operational settings.




ARAAKFIHRE RS T AL AL

-~ PR s (EH
(=) M (Cogmtlve M HC) 4R 1 Cl '"c'h’é ~C2 BfE~C3 st ~C4 » 47~
C5 T~ (06 £lid
(=) T4t ; (Psychomotor f§ #P)4AE# 1 P1 #% ~P2 4K & ~ P3 M= i -
P4 B i® ~P5 p & it ~P6 £]1F
() "H&y (Affective HAAAES AL =X ~A2 7 5~ A3 €A~ A4 3 -
AS Pt~ A6 B

CHEEPRE TR ERER, ~ THEAARNS 2 Ap

( AR GARE PSR T, ~ THER & THR ) e Rk %
HE:E?I%B%%EM%%@C P~ARY -5 -

(CD)FHE TP A% 5162 5585 Wiﬁﬂlf’\%%}&r’ﬁ’?(fyq&r:;,14*\7 AR
¥ sC3~C CBIEE'??’?*#EJ'JCB“P” v By 82 FL PRk B ) o

<>#w%w**ﬁﬁ%5ﬂ»wﬁ@wﬂ Ha Ak cETRE DR E
ARAANS 3 IEPEORTEANNIE TEA A AN (Blhe THEAHLANS 7
$HIEA ~ AD ~ BEFFE » p3agi5)) o

o8 0 RCP ) $e B RGE2) s
i ~ w8~
5 PR | Ed A
1 RPN FoIE FAEAF R B S| 1 know stationary and c4 | BCDEH
#HHE f& nonstationary time series
27ﬁ%ARIMA3‘:&ﬁ 2 realize ARIMA processes
37T BA E i HARIMAB A2 3 realize seasonal ARIMA
4 1¢ R ARIMA B AZ B FE R 1 processes
5 % E #HF % 4 use forecasting ARIMA
processes
o case study
KEPHR2LHEREEFE 32
B wE P KE K FFE
1h R FRAFE FREARFRES | i~ 2itHm MR S ARE
L TR AT
27 fARIMAIR Fiay
37 MBA & HARIMABEAZ ~
4 12 A ARIMAB A2 FaR] T 1%
5 #UE B A%
Tlp A A % (Subject/Topics) % i
100/02/14~
s A
o020 | 1HI70
100/02/21~ .
2 00227 | 2 AR A BB AR AT
100/02/28~
PE P22 ) >
31 100/03/06 AR AR X
100/03/07~
b £ A RS X
4 100/03/13 SRR X
100/03/14~
b £ A4S X
51 100/03/20 AR AR X




100/03/21~
, T 12 A B X
6| oo/uasgr | AARPEIFFRRAAEX
100/03/28~
, Iz § ] By X
| oosoures | AARPEIFFRRAAEX
100/04/04~| _ Lo o 0y sy N
8 100/04/10 S A w9k 45 5+
100/04/11~| _ 1o o 4y sy N
? 100/04/17 S A w9k 45 5+
100/04/18~ -
101 1 00/04/24 o A A
100/04/25~ .
M 000501 6.7
100/05/02~ .
12| 1 00/05/08 6. 727
100/05/09~ L e e
B\ gosns | SF BAERN
100/05/16~ L e e
4\ osen | B F BAERS
100/05/23~ L e e
15| Loos05/0 | S F BRAEAR S
100/05/30~ - b
161 100/06/05 10,35 48 % B4 X,
100/06/06~
3 A
17 100/06/12 MRS
100/06/13~ -
181 1 00/08/19 AARAAA
o ERE
e S
ARER
KEKHA F RS
B R BT 5 L FERl =R IR L
K~
¥ 4 5 1.Time series analysis Box&Jenkins&Reinsel
L‘;// * AL PR A2 L& E B SRDYINN| LR s -
#gzﬁii o (AR g S0 B et (PR 2 AR RFFHL D)
QFrEEmIE 1200 % @BFERLE 250 % OHRFARLE 1300 %
Lk o
TR erxAs: 50 %
T | et (BEE®) 1200 %
" A F ™ k) $u o http://info. ais. tku. edu. tw/csp # o it
e B F (% http://www. acad. tku. edu. tw/index. asp/) &+ Fn "HwF+ 4
T ramim, e o
MAZE LRZNFTE R T BRKPE - p AR BEU A FE LR -
TMSXB3M0264 0A 537 /£ 3F 2011/1/14 18:07:36




