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Course Description

School of Science Faculty

Course Code: 1713001080

Course Name: Time Series analysis

Credit/Hours: 3.5/56

Textbooks : William W.S.Wei,Time Series Analysis Univariate and Multivariate Methods(Second
Edition), Progressive  Publishing Alternatives, 2005.

Reference Books:

1.George E.P.Box Gwilym M.Jenkins, GREGORY C.REINSEL, Times Series Analysis - Forcasting
and Control) (Fourth Edition), JOHN WILEY&SONS,INC.,Hoboken,New Jersey, 2008.

2.Peter J.Brockwell, Richard A.Davis,Time Series:Theory and Methods(Second Edition),Springer
- Verlag New York,Inc.,1991.

3.An Hongzhi, Time Series analysis, East China University Publishing, 1992.

4.He Shuyuan, Applied Time Series  Analysis, Bei Jing University Publishing, 2003.

Course Description:

Times series analysis is a compulsory course for the third- year undergraduates of statistics major
with a good background in Foundations of Probability Theory. Multiple Statistics and Regression
Stochastic Processes. A time series is a sequence of observations taken sequentially in time.
Many sets of data appear as time series: A monthly sequence of the quantity of goods shipped
from a factory , a weekly series of the number of road accidents, and so on. Examples of time
series abound in such fields as economics, business, engineering ,the natural Sciences, and the
social sciences. Time series analysis is concerned with techniques for the analysis of this
dependence. This requires the development of stochastic and dynamic models for time series



data and the use of such models in important areas of application. The course is designed to
improve the related students understanding to the statistics basic theory, method and skills.

Meanwhile, it is beneficial of decision, data mining and data progressing and analysis.

Basic contents of this course include: white noise, autoregressive model, moving average model,
ARMA model, asymptotical convergence theory, least square estimation, maximum likelihood
estimation, forecast of ARMA model, identification of ARMA model, ARCH model, GARCH model,

unit root process, frequency domain models and multi time series analysis.



