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This book teaches time series and forecasting methods with an emphasis on the fundamentals of data set
analysis. It is designed for use in a full-year introduction to univariate and multivariate time series course.
This book assumes a knowledge only of basic calculus, matrix algebra, and elementary statistics. The logic
and tools of model-building for stationary and nonstationary time series are developed in detail and
numerous exercises, many of which make use of the included computer package, provide the reader with
ample opportunity to develop skills in this area. The core of the book covers stationary processes, ARMA
and ARIMA processes, multivariate time series and state-space models, with an optional chapter on spectral
analysis. Additional topics include harmonic regression, the Burg and Hannan-Rissanen algorithms, unit
roots, regression with ARMA errors, structural models, the EM algorithm, generalized state-space models
with applications to time series of count data, exponential smoothing, the Holt-Winters and ARAR
forecasting algorithms, transfer function models and intervention analysis. Brief introductions are also given
to cointegration and to nonlinear, continuous-time and long-memory models. The free time series package
that accompanies this book is ITSM2000, though the methods can be easily applied to time series packages
in other programs, including R. The programs in ITSM are all menu-driven so that the reader can
immediately apply the techniques in the book to time series data, with a minimal investment of time in the
computational and algorithmic aspects of the analysis.
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From reader reviews:

Elizabeth Pipkin:

The book Introduction to Time Series and Forecasting (Springer Texts in Statistics) can give more
knowledge and also the precise product information about everything you want. Why then must we leave the
good thing like a book Introduction to Time Series and Forecasting (Springer Texts in Statistics)? A number
of you have a different opinion about e-book. But one aim this book can give many info for us. It is
absolutely suitable. Right now, try to closer together with your book. Knowledge or info that you take for
that, you can give for each other; it is possible to share all of these. Book Introduction to Time Series and
Forecasting (Springer Texts in Statistics) has simple shape but the truth is know: it has great and large
function for you. You can seem the enormous world by open up and read a reserve. So it is very wonderful.

Michele Sexton:

As we know that book is very important thing to add our knowledge for everything. By a guide we can know
everything we wish. A book is a pair of written, printed, illustrated or even blank sheet. Every year was
exactly added. This guide Introduction to Time Series and Forecasting (Springer Texts in Statistics) was
filled concerning science. Spend your extra time to add your knowledge about your scientific disciplines
competence. Some people has various feel when they reading a book. If you know how big benefit of a book,
you can experience enjoy to read a e-book. In the modern era like today, many ways to get book that you just
wanted.

Henry Baker:

That guide can make you to feel relax. This book Introduction to Time Series and Forecasting (Springer
Texts in Statistics) was colourful and of course has pictures on there. As we know that book Introduction to
Time Series and Forecasting (Springer Texts in Statistics) has many kinds or category. Start from kids until
young adults. For example Naruto or Private eye Conan you can read and think that you are the character on
there. Therefore not at all of book are generally make you bored, any it makes you feel happy, fun and chill
out. Try to choose the best book to suit your needs and try to like reading which.

Carolyn Alcantara:

Reading a guide make you to get more knowledge from this. You can take knowledge and information
coming from a book. Book is written or printed or descriptive from each source which filled update of news.
In this particular modern era like at this point, many ways to get information are available for you actually.
From media social including newspaper, magazines, science reserve, encyclopedia, reference book, new and
comic. You can add your understanding by that book. Ready to spend your spare time to open your book? Or
just looking for the Introduction to Time Series and Forecasting (Springer Texts in Statistics) when you
essential it?
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