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EHAGSE 7561 Course Number (7561
o CINEES Instructor  |HSU,YING LIN
ha e |REFIST Course Name |Time Series Analysis
BIFREA |MBSRRETLERETE A Department
EER  |[EE Required/Elective|Elective
258 |3 Credits 3
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
%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.
Textbook: Textbook:
"Analysis of Financial Time Series", "Analysis of Financial Time Series",
Bt 2005, Tsay, R.S., Wiley Teaching 2005, Tsay, R.S., Wiley
Reference: Materials Reference:
"RERIBE T EER", 1995, BAAAK, "I AT R, 1995, SRATL,
ER ER
. TEZ30% B =#30% EiR #H540% . Homework 30%; Midterm 30%; Final
ST R Seding report 40%
HETFEE  |http://www.amath.nchu.edu.tw/~ylhsu
1. BRI R F AT (ARIMA) DR FE 1. Linear time series analysis
A (ARIMA) and its applications
BERNAE |2. ARCHERI Syllabus 2. ARCH models

3. FERRIEARE LUK e

3. Nonlinear models and their
applications
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