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New statistical methods and future directions of research in time series

A Course in Time Series Analysis demonstrates how to build time series models for univariate and
multivariate time series data. It brings together material previously available only in the professional
literature and presents a unified view of the most advanced procedures available for time series model
building. The authors begin with basic concepts in univariate time series, providing an up-to-date
presentation of ARIMA models, including the Kalman filter, outlier analysis, automatic methods for building
ARIMA models, and signal extraction. They then move on to advanced topics, focusing on heteroscedastic
models, nonlinear time series models, Bayesian time series analysis, nonparametric time series analysis, and
neural networks. Multivariate time series coverage includes presentations on vector ARMA models,
cointegration, and multivariate linear systems. Special features include:

Contributions from eleven of the worldâ??s leading figures in time series●

Shared balance between theory and application●

Exercise series sets●

Many real data examples●

Consistent style and clear, common notation in all contributions●

60 helpful graphs and tables●

Requiring no previous knowledge of the subject, A Course in Time Series Analysis is an important
reference and a highly useful resource for researchers and practitioners in statistics, economics, business,
engineering, and environmental analysis.

An Instructor's Manual presenting detailed solutions to all the problems in the book is available upon
request from the Wiley editorial department.
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From reader reviews:

Marilyn Leonard:

The reserve untitled A Course in Time Series Analysis is the book that recommended to you to learn. You
can see the quality of the e-book content that will be shown to you. The language that publisher use to
explained their ideas are easily to understand. The article writer was did a lot of investigation when write the
book, and so the information that they share to you is absolutely accurate. You also could get the e-book of
A Course in Time Series Analysis from the publisher to make you far more enjoy free time.

Daniel Young:

It is possible to spend your free time to study this book this publication. This A Course in Time Series
Analysis is simple bringing you can read it in the park, in the beach, train along with soon. If you did not
possess much space to bring the particular printed book, you can buy often the e-book. It is make you
quicker to read it. You can save often the book in your smart phone. Consequently there are a lot of benefits
that you will get when one buys this book.

Richard Ault:

As we know that book is essential thing to add our know-how for everything. By a reserve we can know
everything we would like. A book is a range of written, printed, illustrated or maybe blank sheet. Every year
seemed to be exactly added. This publication A Course in Time Series Analysis was filled regarding science.
Spend your time to add your knowledge about your science competence. Some people has several feel when
they reading a new book. If you know how big advantage of a book, you can really feel enjoy to read a
publication. In the modern era like at this point, many ways to get book that you simply wanted.

Walton Han:

Do you like reading a book? Confuse to looking for your favorite book? Or your book ended up being rare?
Why so many query for the book? But almost any people feel that they enjoy intended for reading. Some
people likes examining, not only science book but also novel and A Course in Time Series Analysis or
maybe others sources were given knowledge for you. After you know how the great a book, you feel wish to
read more and more. Science reserve was created for teacher as well as students especially. Those books are
helping them to bring their knowledge. In additional case, beside science e-book, any other book likes A
Course in Time Series Analysis to make your spare time much more colorful. Many types of book like here.
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