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Focusing on Bayesian approaches and computations using simulation-based methods for inference, Time
Series: Modeling, Computation, and Inference integrates mainstream approaches for time series modeling
with significant recent developments in methodology and applications of time series analysis. It encompasses
a graduate-level account of Bayesian time series modeling and analysis, a broad range of references to state-
of-the-art approaches to univariate and multivariate time series analysis, and emerging topics at research
frontiers.

The book presents overviews of several classes of models and related methodology for inference, statistical
computation for model fitting and assessment, and forecasting. The authors also explore the connections
between time- and frequency-domain approaches and develop various models and analyses using Bayesian
tools, such as Markov chain Monte Carlo (MCMC) and sequential Monte Carlo (SMC) methods. They
illustrate the models and methods with examples and case studies from a variety of fields, including signal
processing, biomedicine, and finance. Data sets, R and MATLAB® code, and other material are available on
the authors’ websites.

Along with core models and methods, this text offers sophisticated tools for analyzing challenging time
series problems. It also demonstrates the growth of time series analysis into new application areas.
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From reader reviews:

Belinda Timmer:

What do you consider book? It is just for students since they're still students or that for all people in the
world, exactly what the best subject for that? Simply you can be answered for that concern above. Every
person has various personality and hobby per other. Don't to be pressured someone or something that they
don't desire do that. You must know how great and important the book Time Series: Modeling, Computation,
and Inference (Chapman & Hall/CRC Texts in Statistical Science). All type of book would you see on many
methods. You can look for the internet solutions or other social media.

Brian Bauer:

The publication untitled Time Series: Modeling, Computation, and Inference (Chapman & Hall/CRC Texts
in Statistical Science) is the publication that recommended to you to learn. You can see the quality of the
publication content that will be shown to you. The language that publisher use to explained their ideas are
easily to understand. The article writer was did a lot of study when write the book, and so the information
that they share to your account is absolutely accurate. You also might get the e-book of Time Series:
Modeling, Computation, and Inference (Chapman & Hall/CRC Texts in Statistical Science) from the
publisher to make you more enjoy free time.

Sherry Hansen:

Is it an individual who having spare time and then spend it whole day by means of watching television
programs or just laying on the bed? Do you need something totally new? This Time Series: Modeling,
Computation, and Inference (Chapman & Hall/CRC Texts in Statistical Science) can be the reply, oh how
comes? A book you know. You are and so out of date, spending your time by reading in this completely new
era is common not a nerd activity. So what these textbooks have than the others?

Earnest Koontz:

In this particular era which is the greater particular person or who has ability to do something more are more
special than other. Do you want to become one among it? It is just simple way to have that. What you need
to do is just spending your time not very much but quite enough to experience a look at some books. One of
the books in the top list in your reading list is usually Time Series: Modeling, Computation, and Inference
(Chapman & Hall/CRC Texts in Statistical Science). This book which can be qualified as The Hungry Slopes
can get you closer in turning out to be precious person. By looking upwards and review this publication you
can get many advantages.
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