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Time Series Analysis
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Course Objectives
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Introductlon of time series models and their mathematical basis.
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Dept.’ s Education Objectives
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To provide a solid training in rigorous thinking and reasoning ability.
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To establish well-founded background knowledge in pure and applied mathematics.
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To prepare the students for interdisciplinary study in the future.
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A Have well founded expertise in probability and statistics, and o
good analytical ability in solving real problems.
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Have the computer programming and statistical computing skills.

LREVA TR B B -
C |Be able to study other fields of science so as to conduct o
interdisciplinary research in the future.
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Stationary time series

Stationary ARMA processes

The spectral representation of a stationary process
Estimation and Prediction of a stationary process
Asymptotic theory

ARIMA models for nonstationary time series
Multivariate time series

Further topics
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Resources Required (e.g. qualifications and expertise, instrument and equipment, etc.)
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Faculties of applied math department.

Course Requirements and Suggested Teaching Methods
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Lectures; discussions; assignments.
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