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A variable measured sequentially at fixed intervals of time.

ÚÚOp���k�o�O?
Measurements are often correlated in time.
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í�^�))Python, R, SAS ÚEviews.
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https://www.machinelearningplus.com/time-series/time-
series-analysis-python/
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Quantmod Package

1. �~k^�R�, �±��e1�
7Kêâ, 'XYahoo
Finance, Google Finance and the Federal Reserve Economic
Data (FRED) of Federal Reserve Bank of St. Louis.

2. ��êâ·-getSymbols(�±ÀJa,��«m:
from=”2007-01-03”,to=”2016-12-02”)

3. �Sã·-chartSeries. (theme=“white” of chartSeries, ÀJ
�Sã��µÚ)



university-logo-filename

library(quantmod)

setSymbolLookup(ICBC=list(name=”601398.ss”,src=”yahoo”))

getSymbols(”ICBC”,from=”2015-06-02”,to=”2017-07-31”)

a1=100*dailyReturn(ICBC)

chartSeries(ICBC,theme=”white”)
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