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An accessible introduction to the most current thinking in and practicality of forecasting techniques in
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.
As a result, there is a widespread need for large groups of people in a variety 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●

Metrics for 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 as well 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 analysis is acknowledged with the use of
Minitab, JMP, and SAS software applications, which illustrate how the methods are imple-mented in
practice. An extensive FTP site is available for readers to obtain data sets, Microsoft Office PowerPoint
slides, and selected answers to problems in the book. Requiring only a basic working knowledge of statistics
and complete with exercises at the end of each chapter as well as examples from a wide 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 practitioners in business, economics, engineering, statistics, mathematics, and the social,
environmental, and life sciences.
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From reader reviews:

Gerald Kelly:

Book is to be different for every grade. Book for children till adult are different content. As you may know
that book is very important for all of us. The book Introduction to Time Series Analysis and Forecasting
(Wiley Series in Probability and Statistics) seemed to be making you to know about other information and of
course you can take more information. It is rather advantages for you. The guide Introduction to Time Series
Analysis and Forecasting (Wiley Series in Probability and Statistics) is not only giving you far more new
information but also for being your friend when you sense bored. You can spend your personal spend time to
read your guide. Try to make relationship with the book Introduction to Time Series Analysis and
Forecasting (Wiley Series in Probability and Statistics). You never sense lose out for everything if you read
some books.

Joel Kiser:

The guide untitled Introduction to Time Series Analysis and Forecasting (Wiley Series in Probability and
Statistics) is the guide that recommended to you you just read. You can see the quality of the e-book content
that will be shown to anyone. The language that author use to explained their way of doing something is
easily to understand. The article author was did a lot of study when write the book, therefore the information
that they share to you personally is absolutely accurate. You also might get the e-book of Introduction to
Time Series Analysis and Forecasting (Wiley Series in Probability and Statistics) from the publisher to make
you more enjoy free time.

Desiree Herdon:

A lot of people always spent their particular free time to vacation or even go to the outside with them friends
and family or their friend. Did you know? Many a lot of people spent they will free time just watching TV,
as well as playing video games all day long. If you want to try to find a new activity honestly, that is look
different you can read a book. It is really fun for you. If you enjoy the book that you simply read you can
spent all day every day to reading a guide. The book Introduction to Time Series Analysis and Forecasting
(Wiley Series in Probability and Statistics) it is very good to read. There are a lot of those who recommended
this book. These were enjoying reading this book. If you did not have enough space to bring this book you
can buy the actual e-book. You can m0ore easily to read this book out of your smart phone. The price is not
very costly but this book provides high quality.

Linda Harris:

Is it an individual who having spare time after that spend it whole day by simply watching television
programs or just telling lies on the bed? Do you need something new? This Introduction to Time Series
Analysis and Forecasting (Wiley Series in Probability and Statistics) can be the respond to, oh how comes?
It's a book you know. You are thus out of date, spending your extra time by reading in this new era is



common not a nerd activity. So what these publications have than the others?
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