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A thorough review of the most current regression methods in time series analysis
Regression methods have been an integral part of time series analysis for over a century. Recently, new
developments have made major strides in such areas as non-continuous data where a linear model is not
appropriate. This book introduces the reader to newer developments and more diverse regression models and
methods for time series analysis.
Accessible to anyone who is familiar with the basic modern concepts of statistical inference, Regression
Models for Time Series Analysis provides a much-needed examination of recent statistical developments.
Primary among them is the important class of models known as generalized linear models (GLM) which
provides, under some conditions, a unified regression theory suitable for continuous, categorical, and count
data.
The authors extend GLM methodology systematically to time series where the primary and covariate data are
both random and stochastically dependent. They introduce readers to various regression models developed
during the last thirty years or so and summarize classical and more recent results concerning state space
models. To conclude, they present a Bayesian approach to prediction and interpolation in spatial data adapted
to time series that may be short and/or observed irregularly. Real data applications and further results are
presented throughout by means of chapter problems and complements.
Notably, the book covers:
* Important recent developments in Kalman filtering, dynamic GLMs, and state-space modeling
* Associated computational issues such as Markov chain, Monte Carlo, and the EM-algorithm
* Prediction and interpolation
* Stationary processes
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From reader reviews:

Irene Wang:

This Regression Models for Time Series Analysis are generally reliable for you who want to be a successful
person, why. The key reason why of this Regression Models for Time Series Analysis can be on the list of
great books you must have is actually giving you more than just simple looking at food but feed you with
information that perhaps will shock your preceding knowledge. This book is definitely handy, you can bring
it just about everywhere and whenever your conditions at e-book and printed kinds. Beside that this
Regression Models for Time Series Analysis giving you an enormous of experience such as rich vocabulary,
giving you demo of critical thinking that we realize it useful in your day exercise. So , let's have it and revel
in reading.

Philip Newman:

The reason? Because this Regression Models for Time Series Analysis is an unordinary book that the inside
of the guide waiting for you to snap that but latter it will zap you with the secret it inside. Reading this book
close to it was fantastic author who all write the book in such amazing way makes the content within easier
to understand, entertaining technique but still convey the meaning totally. So , it is good for you for not
hesitating having this any longer or you going to regret it. This excellent book will give you a lot of benefits
than the other book have got such as help improving your expertise and your critical thinking means. So ,
still want to postpone having that book? If I ended up you I will go to the publication store hurriedly.

Chris Holmes:

Many people spending their time period by playing outside using friends, fun activity together with family or
just watching TV 24 hours a day. You can have new activity to pay your whole day by reading through a
book. Ugh, do you consider reading a book will surely hard because you have to bring the book everywhere?
It alright you can have the e-book, having everywhere you want in your Mobile phone. Like Regression
Models for Time Series Analysis which is keeping the e-book version. So , try out this book? Let's view.

Ann David:

Is it a person who having spare time after that spend it whole day through watching television programs or
just telling lies on the bed? Do you need something totally new? This Regression Models for Time Series
Analysis can be the answer, oh how comes? The new book you know. You are consequently out of date,
spending your free time by reading in this brand-new era is common not a geek activity. So what these
ebooks have than the others?
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