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LONG-MEMORY TIME SERIES: THEORY AND METHODS (HARDBACK)

John Wiley and Sons Ltd, United States, 2007. Hardback. Book Condition: New. 238 x 160 mm. Language: English
. Brand New Book. A self-contained, contemporary treatment of the analysis of long-range dependent data
Long-Memory Time Series: Theory and Methods provides an overview of the theory and methods developed to
deal with long-range dependent data and describes the applications of these methodologies to real-life time
series. Systematically organized, it begins with the foundational essentials, proceeds to the analysis of
methodological aspects (Estimation Methods, Asymptotic Theory, Heteroskedastic Models, Transformations,
Bayesian Methods, and Prediction), and then extends these techniques to more complex data structures. To
facilitate understanding, the book:* Assumes a basic knowledge of calculus and linear algebra and explains the
more advanced statistical and mathematical concepts* Features numerous examples that accelerate
understanding and illustrate various consequences of the theoretical results* Proves all theoretical results
(theorems, lemmas, corollaries, etc.) or refers readers to resources with further demonstration* Includes
detailed analyses of computational aspects related to the implementation of the methodologies described,
including algorithm eEiciency, arithmetic complexity, CPU times, and more* Includes proposed problems at the
end of each chapter to help readers solidify their understanding and practice their skills A valuable real-world
reference for researchers and practitioners in time series analysis, economerics, finance, and related fields, this
book is also excellent for a beginning graduate-level course in long-memory processes or as a supplemental
textbook for those studying advanced statistics, mathematics, economics, finance, engineering, or physics. A
companion Web site is available for readers to access the S-Plus and R data sets used within the text.
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Petrucci Library Press, United States, 2013. Paperback. Book Condition: New. 238 x 170 mm.
Language: English . Brand New Book ***** Print on Demand *****.The first of four late tone
poems inspired by Bouquet, a...
Read  Do cu men t »   

Oxf o rd  Primary  Il lu strated  M ath s Dictio n ary  ( Pap erb ack)              
Oxford University Press, United Kingdom, 2012. Paperback. Book Condition: New. 238 x 182
mm. Language: English . Brand New Book. The Oxford Primary Illustrated Maths Dictionary
supports the curriculum and gives comprehensive coverage of the...
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Oxford University Press, United Kingdom, 2013. Paperback. Book Condition: New. 238 x 184
mm. Language: English . Brand New Book. The Oxford Primary Illustrated Science Dictionary
supports the curriculum and gives comprehensive coverage of the...
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A  Smarter Way  to  L earn  J av aScrip t:  Th e N ew  A p p ro ach  Th at U ses Tech n o lo gy  to                       
C u t Y o u r Ef f o rt in  H alf  ( Pap erb ack)             
Createspace, United States, 2014. Paperback. Book Condition: New. 251 x 178 mm. Language:
English . Brand New Book ***** Print on Demand *****.The ultimate learn-by-doing
approachWritten for beginners, useful for experienced developers who want to...
Read  Do cu men t »   

Read ers C lu b h o u se Set B Time to  Op en  ( Pap erb ack)            
Barron s Educational Series, United States, 2006. Paperback. Book Condition: New. 222 x 148
mm. Language: English . Brand New Book. This is volume nine, Reading Level 2, in a
comprehensive program (Reading Levels 1...
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