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Time series analysis and forecasting
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Course Objectives

The course aims to introduce the essential knowledge related to time series analysis
and forecasting, such as statistics, regression analysis, exponential smoothing, ARIMA
modeling, and machine learning. By the end of the course, the students are expected to
develop practical skills to analyze time series data effectively and be able to model
forecasting problems and anomaly detection in time series.
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1 [Cultivate senior personnel with the capability of information technology to solve

problems with thinking skills
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Cultivate professional personnel with the capability of information technology
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3 |Cultivate senior personnel with the capability of innovation, research and

development and integrated planning
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4 |Cultivate personnel with the capability of digital content, electronic commerce

and knowledge management
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b |Cultivate information management personnel to meet the needs of national and

regional development
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A Nurture ability regardlng creativity and thinking, spirit of ®
service, teamwork and international view
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Nurture professional ability and skill regarding information
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C [Nurture integrated ability regarding information technology and o
management
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D Nurture ability of information analysis, organization, ®
integration, application, and expression regarding problem
solving
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E [Nurture ablllty regarding independent research, leadership and ®
information innovation
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Course Outline

1. Statistics background for forecasting

2. Regression analysis

3. Exponential smoothing

4. Autoregressive integrated moving average (ARIMA)
5. Exploratory data analysis for time series

6. Machine learning for time series forecasting

7. Anomaly detection in time series
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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

Lecture, study case, paper reading, and presentation.
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