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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,
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linear models, and econometrics. He is the author of Long-Memory Time Series:
Theory and Methods, also published by Wiley.
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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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Editorial Review

Review

"This book offers a comprehensive overview of time series analysis...The focus throughout is on
methodologies and techniques selected to help the reader develop a working knowledge of practical
applications of time series methods... The author manages to incorporate a huge number of topics and his
book verges on the encyclopedic...This is a book that would likely be of more use to a serious practitioner of
time series analysis than anyone coming fresh to the subject." (Mathematical Association of America
29/03/2017)

From the Back Cover

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 newly-developed 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 files 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. Dr. Palma 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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Users Review

From reader reviews:

Peggy Hahne:

Now a day folks who Living in the era everywhere everything reachable by match the internet and the
resources inside can be true or not call for people to be aware of each data they get. How a lot more to be
smart in obtaining any information nowadays? Of course the solution is reading a book. Reading through a
book can help persons out of this uncertainty Information mainly this Time Series Analysis (Wiley Series in
Probability and Statistics) book because this book offers you rich facts and knowledge. Of course the
knowledge in this book hundred per cent guarantees there is no doubt in it you know.

Bill Underhill:

The reserve untitled Time Series Analysis (Wiley Series in Probability and Statistics) is the guide that
recommended to you to see. You can see the quality of the guide content that will be shown to a person. The
language that publisher use to explained their way of doing something is easily to understand. The writer was
did a lot of exploration when write the book, to ensure the information that they share to your account is
absolutely accurate. You also can get the e-book of Time Series Analysis (Wiley Series in Probability and
Statistics) from the publisher to make you a lot more enjoy free time.

Mark Hart:

Many people spending their period by playing outside with friends, fun activity together with family or just
watching TV the whole day. You can have new activity to shell out your whole day by looking at a book.
Ugh, do you think reading a book can really hard because you have to take the book everywhere? It ok you
can have the e-book, bringing everywhere you want in your Smart phone. Like Time Series Analysis (Wiley
Series in Probability and Statistics) which is getting the e-book version. So , why not try out this book? Let's
notice.

Richard Stratton:

Is it you who having spare time and then spend it whole day simply by watching television programs or just
laying on the bed? Do you need something totally new? This Time Series Analysis (Wiley Series in
Probability and Statistics) can be the solution, oh how comes? The new book you know. You are
consequently out of date, spending your free time by reading in this new era is common not a nerd activity.
So what these ebooks have than the others?
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