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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)EEARMAREEIFYSEIE ik » content include auto-correlation
ERFREFTY  HEBHELRKE function , partial auto-correlation
Pt - FIRF - BRIERERRIF function and model selection problem
= %1 » fIARCH > GARCH: » Hjig— L 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.
Textbook: "Analysis of Financial Time
Series", 2002, Tsay, R.S., John Wiley
Bt & Sons Teaching
Reference: "Introduction to Time Materials
Series and Forecasting", 1996,
Brockwell and Davis, Springer-Verlag
BT E AR Grading
BETRE |
1. SRR 51530 AR FE A 1. Linear time series analysis and its
2. ARCHERI applications
3. FERRIEIREI DU FE A 2. ARCH models
4. SRR A DR FE A 3. Nonlinear models and their
BEBAR |5 LBEREFIER Syllabus applications
4. Continuous-time models and their
applications

5. Multivariate time series analysis

and its applications
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