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Time Series Analysis
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Course Objectives

FAARS T A b LA 0 ARl & PRI R S 4T T A B st o

AR
Course Outline

Fundamental Concept

Stationary Time Series Models

Nonstationary Time Series Models

Forecasting

Model Identification

Parameter Estimation, Diagnostic Checking, and Model Selection
Seasonal Time Series Models
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Resources Required (e.g. qualifications and expertise, instrument and equipment, etc.)
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Course Requirements and Suggested Teaching Methods

FHFAENTRERIF I E S TR P RT s RIEREF 2L e

His

Miscel laneous




