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An accessibleintroduction to the most current thinking in and practicality of forecasting techniquesin
the context of time-oriented data.

Analyzing time-oriented data and forecasting are among the most important problems that analysts face
across many fields, ranging from finance and economics to production operations and the natural sciences.
Asaresult, there is awidespread need for large groups of peoplein avariety of fields to understand the basic
concepts of time series analysis and forecasting. Introduction to Time Series Analysis and Forecasting
presents the time series analysis branch of applied statistics as the underlying methodology for developing
practical forecasts, and it also bridges the gap between theory and practice by equipping readers with the
tools needed to analyze time-oriented data and construct useful, short- to medium-term, statistically based
forecasts.

Seven easy-to-follow chapters provide intuitive explanations and in-depth coverage of key forecasting topics,
including:

- Regression-based methods, heuristic smoothing methods, and general time series models

- Basic statistical tools used in analyzing time series data

- Metricsfor evaluating forecast errors and methods for evaluating and tracking forecasting performance
over time

- Cross-section and time series regression data, least squares and maximum likelihood model fitting, model
adequacy checking, prediction intervals, and weighted and generalized least squares

- Exponential smoothing techniques for time series with polynomial components and seasonal data

- Forecasting and prediction interval construction with a discussion on transfer function models aswell as
intervention modeling and analysis

- Multivariate time series problems, ARCH and GARCH models, and combinations of forecasts

The ARIMA model approach with a discussion on how to identify and fit these models for non-
seasonal and seasonal time series

The intricate role of computer software in successful time series analysisis acknowledged with the use of
Minitab, IMP, and SAS software applications, which illustrate how the methods are imple-mented in
practice. An extensive FTP siteis available for readers to obtain data sets, Microsoft Office PowerPoint
dlides, and selected answers to problems in the book. Requiring only a basic working knowledge of statistics
and compl ete with exercises at the end of each chapter as well as examples from awide array of fields,
Introduction to Time Series Analysis and Forecasting is an ideal text for forecasting and time series courses
at the advanced undergraduate and beginning graduate levels. The book also serves as an indispensable
reference for practitionersin business, economics, engineering, statistics, mathematics, and the social,
environmental, and life sciences.
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From reader reviews:
Jerry Bates:

What do you think about book? It isjust for students since they are still students or it for al peoplein the
world, the actual best subject for that? Simply you can be answered for that query above. Every person has
various personality and hobby for every other. Don't to be forced someone or something that they don't want
do that. Y ou must know how great along with important the book Introduction to Time Series Analysis and
Forecasting (Wiley Seriesin Probability and Statistics). All type of book are you able to see on many
solutions. Y ou can look for the internet options or other social media.

Mary Bolinger:

Reading areserve can be one of alot of exercise that everyonein the world really likes. Do you like reading
book so. There are alot of reasons why people fantastic. First reading a publication will give you alot of
new data. When you read a book you will get new information due to the fact book is one of various waysto
share the information or maybe their idea. Second, reading a book will make anyone more imaginative.
When you studying a book especially fiction book the author will bring you to imagine the story how the
character types do it anything. Third, you could share your knowledge to other people. When you read this
Introduction to Time Series Analysis and Forecasting (Wiley Seriesin Probability and Statistics), it is
possible to tells your family, friends along with soon about yours e-book. Y our knowledge can inspire the
others, make them reading areserve.

Duane Harden:

Do you have something that you prefer such as book? The guide lovers usually prefer to pick book like
comic, brief story and the biggest one is novel. Now, why not hoping Introduction to Time Series Analysis
and Forecasting (Wiley Seriesin Probability and Statistics) that give your entertainment preference will be
satisfied by reading this book. Reading addiction all over the world can be said as the means for people to
know world a great deal better then how they react when it comesto the world. It can't be mentioned
constantly that reading practice only for the geeky individual but for al of you who wants to become success
person. So, for al of you who want to start reading through as your good habit, you can pick Introduction to
Time Series Analysis and Forecasting (Wiley Seriesin Probability and Statistics) become your starter.

Barbara Norwood:

Reading a guide make you to get more knowledge from this. Y ou can take knowledge and information
originating from a book. Book is published or printed or descriptive from each source that filled update of
news. In this particular modern eralike now, many ways to get information are available for an individual.
From media social such as newspaper, magazines, science e-book, encyclopedia, reference book, book and
comic. You can add your knowledge by that book. Isn't it time to spend your spare time to open your book?
Or just trying to find the Introduction to Time Series Analysis and Forecasting (Wiley Seriesin Probability



and Statistics) when you essential it?
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