無母數分析及其在台灣水文時序之應用
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One of the conventional approaches to analyze the non- Gaussian time series is to transform it to a Gaussian time series or to detect the distribution of the noise. The synthetic data are then generated based on the time series model. However, the statistical characteristics of time series may be distorted by using the transformation approach and by drawing a wrong inference of the distribution of noise from the data. Meanwhile, the synthetic data were generated to preserve the statistical characteristics of the samples. The statistical characteristics of samples and population are usually different. Therefore, the statistical characteristics of population will not be preserved by the synthetic data. A method for generating the synthetic data by employing Bootstrap resampling technique and ARIMA models was proposed in this study. The results indicate that the statistical characteristics of population instead of samples were preserved by this proposed method.

