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Models for Dependent Time Series addresses the issues that arise and the methodology that can be applied
when the dependence between time series is described and modeled. Whether you work in the economic,
physical, or life sciences, the book shows you how to draw meaningful, applicable, and statistically valid
conclusions from multivariate (or vector) time series data.

The first four chapters discuss the two main pillars of the subject that have been developed over the last 60
years: vector autoregressive modeling and multivariate spectral analysis. These chapters provide the
foundational material for the remaining chapters, which cover the construction of structural models and the
extension of vector autoregressive modeling to high frequency, continuously recorded, and irregularly
sampled series. The final chapter combines these approaches with spectral methods for identifying causal
dependence between time series.

Web Resource
A supplementary website provides the data sets used in the examples as well as documented MATLAB®

functions and other code for analyzing the examples and producing the illustrations. The site also offers
technical details on the estimation theory and methods and the implementation of the models.
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From reader reviews:

Willie Letchworth:

This book untitled Models for Dependent Time Series (Chapman & Hall/CRC Monographs on Statistics &
Applied Probability) to be one of several books that will best seller in this year, here is because when you
read this publication you can get a lot of benefit upon it. You will easily to buy that book in the book retail
store or you can order it by using online. The publisher of the book sells the e-book too. It makes you quicker
to read this book, as you can read this book in your Smartphone. So there is no reason to you personally to
past this e-book from your list.

Sonia Cramer:

The reason why? Because this Models for Dependent Time Series (Chapman & Hall/CRC Monographs on
Statistics & Applied Probability) is an unordinary book that the inside of the book waiting for you to snap it
but latter it will surprise you with the secret this inside. Reading this book adjacent to it was fantastic author
who else write the book in such amazing way makes the content interior easier to understand, entertaining
technique but still convey the meaning entirely. So , it is good for you because of not hesitating having this
any longer or you going to regret it. This amazing book will give you a lot of benefits than the other book
possess such as help improving your proficiency and your critical thinking means. So , still want to hold up
having that book? If I were you I will go to the reserve store hurriedly.

Adeline Norris:

Your reading sixth sense will not betray a person, why because this Models for Dependent Time Series
(Chapman & Hall/CRC Monographs on Statistics & Applied Probability) publication written by well-known
writer we are excited for well how to make book that could be understand by anyone who read the book.
Written inside good manner for you, dripping every ideas and writing skill only for eliminate your current
hunger then you still hesitation Models for Dependent Time Series (Chapman & Hall/CRC Monographs on
Statistics & Applied Probability) as good book not just by the cover but also with the content. This is one
reserve that can break don't judge book by its include, so do you still needing a different sixth sense to pick
this kind of!? Oh come on your studying sixth sense already told you so why you have to listening to one
more sixth sense.

Nathan Strong:

Is it you who having spare time after that spend it whole day through watching television programs or just
resting on the bed? Do you need something totally new? This Models for Dependent Time Series (Chapman
& Hall/CRC Monographs on Statistics & Applied Probability) can be the response, oh how comes? A fresh
book you know. You are thus out of date, spending your spare time by reading in this new era is common not
a nerd activity. So what these publications have than the others?
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