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From the author of the bestselling "Analysis of Time Series," Time-Series Forecasting offers a
comprehensive, up-to-date review of forecasting methods. It provides a summary of time-series modelling
procedures, followed by a brief catalogue of many different time-series forecasting methods, ranging from
ad-hoc methods through ARIMA and state-space modelling to multivariate methods and including recent
arrivals, such as GARCH models, neural networks, and cointegrated models.

The author compares the more important methods in terms of their theoretical inter-relationships and their
practical merits. He also considers two other general forecasting topics that have been somewhat neglected in
the literature: the computation of prediction intervals and the effect of model uncertainty on forecast
accuracy.

Although the search for a "best" method continues, it is now well established that no single method will
outperform all other methods in all situations-the context is crucial. Time-Series Forecasting provides an
outstanding reference source for the more generally applicable methods particularly useful to researchers and
practitioners in forecasting in the areas of economics, government, industry, and commerce.
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From reader reviews:

Ricky Streeter:

In other case, little folks like to read book Time-Series Forecasting. You can choose the best book if you'd
prefer reading a book. Provided that we know about how is important a book Time-Series Forecasting. You
can add information and of course you can around the world by way of a book. Absolutely right, simply
because from book you can understand everything! From your country until foreign or abroad you may be
known. About simple matter until wonderful thing you can know that. In this era, we could open a book as
well as searching by internet system. It is called e-book. You should use it when you feel weary to go to the
library. Let's study.

Elizabeth Wiggins:

The feeling that you get from Time-Series Forecasting is the more deep you searching the information that
hide in the words the more you get serious about reading it. It doesn't mean that this book is hard to be aware
of but Time-Series Forecasting giving you excitement feeling of reading. The writer conveys their point in
selected way that can be understood simply by anyone who read it because the author of this e-book is well-
known enough. This specific book also makes your own vocabulary increase well. Making it easy to
understand then can go along with you, both in printed or e-book style are available. We advise you for
having this specific Time-Series Forecasting instantly.

Larry Davis:

Don't be worry if you are afraid that this book may filled the space in your house, you can have it in e-book
way, more simple and reachable. This particular Time-Series Forecasting can give you a lot of good friends
because by you taking a look at this one book you have factor that they don't and make an individual more
like an interesting person. This kind of book can be one of one step for you to get success. This publication
offer you information that possibly your friend doesn't know, by knowing more than other make you to be
great people. So , why hesitate? Let's have Time-Series Forecasting.

Elizabeth Johannes:

Do you like reading a reserve? Confuse to looking for your selected book? Or your book was rare? Why so
many concern for the book? But virtually any people feel that they enjoy to get reading. Some people likes
examining, not only science book but also novel and Time-Series Forecasting as well as others sources were
given understanding for you. After you know how the fantastic a book, you feel need to read more and more.
Science e-book was created for teacher or maybe students especially. Those guides are helping them to add
their knowledge. In various other case, beside science book, any other book likes Time-Series Forecasting to
make your spare time considerably more colorful. Many types of book like this one.
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