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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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Editorial Review

Review
"This text demonstrate how to build time series models for univariate and multivariate time series data."
(SciTech Book News, Vol. 25, No. 2, June 2001)

"...material is thoroughly and carefully presented...a very useful addition to any collection both for learning
and reference." (Short Book Reviews, Vol. 21, No. 2, August 2001)

"From the preface: ?The book can be used as a principal text or a complementary text for courses in time
series.?" (Mathematical Reviews, Issue 2001k)

"...an excellent complement...for a first graduate course in time series analysis...a nice addition to anyone?s
time series library." (Technometrics, Vol. 43, No. 4, November 2001)

"If you are familiar with the basics...and need a compass to navigate the vast world of time series literature,
then this book is certainly what you need to have around...presents seamlessly and coherently overviews of
the current status of time series research and applications." (The American Statistician, Vol. 56, No. 1,
February 2002)

"...an excellent source of introductory surveys of several timely topics in time series analysis..." (Statistical
Papers, July 2002)

"...a nice compendium covering a lot of relevant material..." (Statistics & Decisions, Vol.20, No.4, 2002)

From the Back Cover
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 world’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.
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Users Review

From reader reviews:

Louise Richards:

Book is usually written, printed, or highlighted for everything. You can recognize everything you want by a
publication. Book has a different type. We all know that that book is important matter to bring us around the
world. Beside that you can your reading ability was fluently. A guide A Course in Time Series Analysis will
make you to always be smarter. You can feel much more confidence if you can know about every thing. But
some of you think that open or reading some sort of book make you bored. It is far from make you fun. Why
they may be thought like that? Have you trying to find best book or acceptable book with you?

Jeff Williams:

Spent a free a chance to be fun activity to try and do! A lot of people spent their sparetime with their family,
or their very own friends. Usually they undertaking activity like watching television, likely to beach, or
picnic within the park. They actually doing same task every week. Do you feel it? Will you something
different to fill your free time/ holiday? Could possibly be reading a book could be option to fill your totally
free time/ holiday. The first thing that you will ask may be what kinds of book that you should read. If you
want to test look for book, may be the e-book untitled A Course in Time Series Analysis can be fine book to
read. May be it can be best activity to you.

Sylvia Langley:

Are you kind of active person, only have 10 as well as 15 minute in your day time to upgrading your mind
skill or thinking skill actually analytical thinking? Then you are receiving problem with the book compared
to can satisfy your short space of time to read it because this time you only find e-book that need more time
to be examine. A Course in Time Series Analysis can be your answer mainly because it can be read by you
who have those short time problems.



Shantel McCary:

That reserve can make you to feel relax. That book A Course in Time Series Analysis was vibrant and of
course has pictures on the website. As we know that book A Course in Time Series Analysis has many kinds
or variety. Start from kids until youngsters. For example Naruto or Investigator Conan you can read and
believe that you are the character on there. Therefore not at all of book are make you bored, any it can make
you feel happy, fun and rest. Try to choose the best book for yourself and try to like reading this.
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