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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:

Marguerite Boutte:

This Regression Models for Time Series Analysis are generally reliable for you who want to be described as
a successful person, why. The reason why of this Regression Models for Time Series Analysis can be one of
several great books you must have is definitely giving you more than just simple reading through food but
feed an individual with information that probably will shock your before knowledge. This book is handy,
you can bring it everywhere and whenever your conditions in the e-book and printed versions. Beside that
this Regression Models for Time Series Analysis giving you an enormous of experience including rich
vocabulary, giving you test of critical thinking that we realize it useful in your day action. So , let's have it
and luxuriate in reading.

Peter Zimmerman:

Do you have something that you enjoy such as book? The reserve lovers usually prefer to opt for book like
comic, brief story and the biggest some may be novel. Now, why not striving Regression Models for Time
Series Analysis that give your pleasure preference will be satisfied simply by reading this book. Reading
behavior all over the world can be said as the way for people to know world considerably better then how
they react towards the world. It can't be said constantly that reading behavior only for the geeky man or
woman but for all of you who wants to always be success person. So , for all you who want to start looking
at as your good habit, you are able to pick Regression Models for Time Series Analysis become your own
starter.

Thomas Moore:

Reserve is one of source of expertise. We can add our understanding from it. Not only for students and also
native or citizen have to have book to know the up-date information of year to year. As we know those
guides have many advantages. Beside most of us add our knowledge, also can bring us to around the world.
By book Regression Models for Time Series Analysis we can get more advantage. Don't you to definitely be
creative people? To be creative person must choose to read a book. Merely choose the best book that
acceptable with your aim. Don't become doubt to change your life at this time book Regression Models for
Time Series Analysis. You can more inviting than now.

Victoria Austin:

Some people said that they feel fed up when they reading a book. They are directly felt this when they get a
half portions of the book. You can choose the particular book Regression Models for Time Series Analysis to
make your own reading is interesting. Your personal skill of reading proficiency is developing when you
including reading. Try to choose simple book to make you enjoy to read it and mingle the impression about
book and studying especially. It is to be first opinion for you to like to available a book and learn it. Beside
that the guide Regression Models for Time Series Analysis can to be your brand new friend when you're



experience alone and confuse with what must you're doing of these time.
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