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A modern and accessible guide to the analysis of introductory time series data

Featuring an organized and self-contained guide, Time Series Analysis provides a broad introduction to the
most fundamental methodologies and techniques of time series analysis. The book focuses on the treatment
of univariate time series by illustrating a number of well-known models such as ARMA and ARIMA.

Providing contemporary coverage, the book features several useful and newlydeveloped techniques such as
weak and strong dependence, Bayesian methods, non-Gaussian data, local stationarity, missing values and
outliers, and threshold models. Time Series Analysis includes practical applications of time series methods
throughout, as well as:

Real-world examples and exercise sets that allow readers to practice the presented methods and techniques●

Numerous detailed analyses of computational aspects related to the implementation of methodologies●

including algorithm efficiency, arithmetic complexity, and process time
End-of-chapter proposed problems and bibliographical notes to deepen readers’ knowledge of the●

presented material
Appendices that contain details on fundamental concepts and select solutions of the problems implemented●

throughout
A companion website with additional data fi les and computer codes●

Time Series Analysis is an excellent textbook for undergraduate and beginning graduate-level courses in time
series as well as a supplement for students in advanced statistics, mathematics, economics, finance,
engineering, and physics. The book is also a useful reference for researchers and practitioners in time series
analysis, econometrics, and finance.

Wilfredo Palma, PhD, is Professor of Statistics in the Department of Statistics at Pontificia Universidad
Católica de Chile. He has published several refereed articles and has received over a dozen academic honors
and awards. His research interests include time series analysis, prediction theory, state space systems, linear
models, and econometrics. He is the author of Long-Memory Time Series: Theory and Methods, also
published by Wiley.
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From reader reviews:

James Bardsley:

What do you think of book? It is just for students since they're still students or the item for all people in the
world, what the best subject for that? Just you can be answered for that query above. Every person has
distinct personality and hobby for every single other. Don't to be pushed someone or something that they
don't desire do that. You must know how great and important the book Time Series Analysis (Wiley Series
in Probability and Statistics). All type of book is it possible to see on many solutions. You can look for the
internet solutions or other social media.

Gary Kruse:

Exactly why? Because this Time Series Analysis (Wiley Series in Probability and Statistics) is an unordinary
book that the inside of the book waiting for you to snap this but latter it will surprise you with the secret the
item inside. Reading this book close to it was fantastic author who also write the book in such remarkable
way makes the content interior easier to understand, entertaining method but still convey the meaning
thoroughly. So , it is good for you because of not hesitating having this anymore or you going to regret it.
This book will give you a lot of advantages than the other book have got such as help improving your skill
and your critical thinking way. So , still want to hold up having that book? If I were you I will go to the
reserve store hurriedly.

Margarito Rone:

Are you kind of occupied person, only have 10 or maybe 15 minute in your time to upgrading your mind
skill or thinking skill even analytical thinking? Then you are having problem with the book in comparison
with can satisfy your short time to read it because all this time you only find reserve that need more time to
be go through. Time Series Analysis (Wiley Series in Probability and Statistics) can be your answer mainly
because it can be read by an individual who have those short free time problems.

Kathy Donnelly:

On this era which is the greater individual or who has ability in doing something more are more special than
other. Do you want to become among it? It is just simple method to have that. What you should do is just
spending your time not much but quite enough to possess a look at some books. One of the books in the top
checklist in your reading list is Time Series Analysis (Wiley Series in Probability and Statistics). This book
that is certainly qualified as The Hungry Hills can get you closer in getting precious person. By looking
upwards and review this reserve you can get many advantages.
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