KL<~ B 9B ER S 2B A KE I E L

EREE S8l E 5h
= ¢ 5 P | TR
F%%i v %P- i?i,éﬂ;
TIME SERIES
“wit= B g >
RN iﬁ wiz EEY 390
TMSXB3B P

P

)

g (P K

S RTHEALAARP RGBS .
S oRBRTEL EgApA T 4 o

CBTEASLEE A R E A o

I

g4 45~

VBB il G Wk il A 4 o
B kRGN
EFERPHET A

LBERL T a4 oo

L & WA iR AR

BE ¥ ek 4 o

LA FLR S S e Ll

BRI g ivaER B 4 oo

T 0™ Em g 0w

2B MBI > 7k AR 4 FEKACF, PACF function; F4#&#A & 3F - F42
A s 7], ARIMA(p,d,q) model; Xt 28 M&E+ BEXEARRELDN
R fe R fE ) 934 R AT 5 A X,

A 4

Introduce time series analysis methods. The contents include ACF functions;
PACF functions; stationary and nonstationary time series; ARIMA(p,d,q)
model; model specification; parameter estimation; model validation;
forecasting; seasonal ARIMA model.
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