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AR FE M E TR R Y B R This course would give the basic
HEAHGHHER A - ARERERF theory and methods for application
5l|i B FERRERE(ACF) ~ R B AR about analyzing time series data. The
B (PACF)EEARMAE R F 3315 7 v content include auto-correlation
ERIFBEFT - HEEHEWEE function , partial auto-correlation
Pt - FIRF - BRIERERRIF function and model selection problem
%l » ANIARCH » GARCHZ: » 15— e of ARMA model, of stationary
REER AR - % 0 BT REERES DRI process. As non-stationary series, its
BRI SER - mathematical properties would also
be discussed. The option partis
about nonlinear time series model,
like ARCH and GARCH models.
Finally, real financial data sets are
analyzed by using our methods.
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