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Prerequisite Calculus; Statistics
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Course Objectives
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Introduction of the linear time series models and their applications to the modeling

and prediction of data collected sequentially in time.
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Dept.’ s Education Objectives
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I 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 background in mathematics and be capable of o
logical reasoning.
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B |Have the knowledge of probability and statistics and the o
related field, and the corresponding application ability.
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C |Be able to use computer software for statistical computation o

in real applications.
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1. Examples of time series
2. Estimation and elimination of trend and seasonal components
3. The autocorrelation function of a time series
4. Autoregressive, moving average, ARMA, and ARIMA processes
5. Estimation and prediction
6. Box-Jenkins model building process
7. Model checking
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Resources Required (e.g. qualifications and expertise, instrument and equipment, etc.)

kBT HER

Faculties of applied math department.
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Course Requirements and Suggested Teaching Methods
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Lectures; discussions; assignments.
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