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Praise for the Fourth Edition

 “The book follows faithfully the style of the original edition. The approach
is heavily motivated by real-world time series, and by developing a complete
approach to model building, estimation, forecasting and control."

-        Mathematical Reviews

Bridging classical models and modern topics, the Fifth Edition of Time Series
Analysis: Forecasting and Control maintains a balanced presentation of the tools
for modeling and analyzing time series. Also describing  the latest developments
that have occurred in the field over the past decade through applications from
areas such as business, finance, and engineering, the Fifth Edition continues to
serve as one of the most influential and prominent works on the subject.

Time Series Analysis: Forecasting and Control, Fifth Edition provides a clearly
written exploration of the key methods for building, classifying, testing, and
analyzing stochastic models for time series and describes their use in five
important areas of application: forecasting; determining the transfer function of a
system; modeling the effects of intervention events; developing multivariate
dynamic models; and designing simple control schemes.  Along with these
classical uses, the new edition covers modern topics with new features that
include:

A redesigned chapter on multivariate time series analysis with an expanded●

treatment of Vector Autoregressive, or VAR models, along with a discussion of
the analytical tools needed for modeling vector time series
An expanded chapter on special topics covering  unit root testing,  time-varying●

volatility  models such as ARCH and GARCH, nonlinear time series models,
and long memory models
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Numerous examples drawn from finance, economics, engineering, and other●

related fields
The use of the publicly available R software for graphical illustrations and●

numerical calculations along with scripts that demonstrate the use of R for
model building and forecasting
Updates to literature references throughout and new end-of-chapter exercises●

Streamlined chapter introductions and revisions that update and enhance the●

exposition

Time Series Analysis: Forecasting and Control, Fifth Edition is a valuable real-
world reference for researchers and practitioners in time series analysis,
econometrics, finance, and related fields. The book is also an excellent textbook
for beginning graduate-level courses in advanced statistics, mathematics,
economics, finance, engineering, and physics.
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Editorial Review

From the Back Cover

Praise for the Fourth Edition

“The book follows faithfully the style of the original edition. The approach is heavily motivated by
real-world time series, and by developing a complete approach to model building, estimation,
forecasting and control." 

-       Mathematical Reviews

Bridging classical models and modern topics, the Fifth Edition of Time Series Analysis: Forecasting and
Control maintains a balanced presentation of the tools for modeling and analyzing time series. Also
describing  the latest developments that have occurred in the field over the past decade through applications
from areas such as business, finance, and engineering, the Fifth Edition continues to serve as one of the most
influential and prominent works on the subject.

Time Series Analysis: Forecasting and Control, Fifth Edition provides a clearly written exploration of the
key methods for building, classifying, testing, and analyzing stochastic models for time series and describes
their use in five important areas of application: forecasting; determining the transfer function of a system;
modeling the effects of intervention events; developing multivariate dynamic models; and designing simple
control schemes.  Along with these classical uses, the new edition covers modern topics with new features
that include:

A redesigned chapter on multivariate time series analysis with an expanded treatment of Vector●

Autoregressive, or VAR models, along with a discussion of the analytical tools needed for modeling vector
time series
An expanded chapter on special topics covering  unit root testing,  time-varying volatility  models such as●

ARCH and GARCH, nonlinear time series models, and long memory models
Numerous examples drawn from finance, economics, engineering, and other related fields●

The use of the publicly available R software for graphical illustrations and numerical calculations along●

with scripts that demonstrate the use of R for model building and forecasting
Updates to literature references throughout and new end-of-chapter exercises●

Streamlined chapter introductions and revisions that update and enhance the exposition  ●

Time Series Analysis: Forecasting and Control, Fifth Edition is a valuable real-world reference for
researchers and practitioners in time series analysis, econometrics, finance, and related fields. The book is
also an excellent textbook for beginning graduate-level courses in advanced statistics, mathematics,
economics, finance, engineering, and physics.

The late George E. P. Box, PhD, was professor emeritus of statistics at the University of Wisconsin-
Madison. He was a Fellow of the American Academy of Arts and Sciences and a recipient of the Samuel S.



Wilks Memorial Medal of the American Statistical Association, the Shewhart Medal of the American
Society for Quality, and the Guy Medal in Gold of the Royal Statistical Society. Dr. Box was also author of
seven Wiley books.

The late Gwilym M. Jenkins, PhD, was professor of systems engineering at Lancaster University in the
United Kingdom, where he was also founder and managing director of the International Systems Corporation
of Lancaster. A Fellow of the Institute of Mathematical Statistics and the Institute of Statisticians, Dr.
Jenkins had a prestigious career in both academia and consulting work that included positions at Imperial
College London, Stanford University, Princeton University, and the University of Wisconsin-Madison. He
was widely known for his work on time series analysis, most notably his groundbreaking work with Dr. Box
on the Box-Jenkins models.

The late Gregory C. Reinsel, PhD, was professor and former chair of the department of Statistics at the
University of Wisconsin-Madison. Dr. Reinsel's expertise was focused on time series analysis and its
applications in areas as diverse as economics, ecology, engineering, and meteorology. He authored over
seventy refereed articles and three books, and was a Fellow of both the American Statistical Association and
the Institute of Mathematical Statistics.

Greta M. Ljung, PhD, is a statistical consultant residing in Lexington, MA. She received her doctorate from
the University of Wisconsin-Madison where she did her research in time series analysis under the direction
of Professor George Box.  Dr. Ljung’s career includes teaching positions at Boston University and
Massachusetts Institute of Technology, and a position as Principal Scientist at AIR Worldwide in Boston.
Her many accomplishments include joint work with George Box on a time series goodness of fit test, which
is widely applied in econometrics and other fields. 

 

Users Review

From reader reviews:

Jane Kim:

What do you with regards to book? It is not important along? Or just adding material when you really need
something to explain what your own problem? How about your free time? Or are you busy particular person?
If you don't have spare time to complete others business, it is make one feel bored faster. And you have extra
time? What did you do? Every person has many questions above. They have to answer that question simply
because just their can do that will. It said that about book. Book is familiar in each person. Yes, it is suitable.
Because start from on pre-school until university need that Time Series Analysis: Forecasting and Control
(Wiley Series in Probability and Statistics) to read.

Richelle Johnson:

Time Series Analysis: Forecasting and Control (Wiley Series in Probability and Statistics) can be one of your
beginning books that are good idea. Most of us recommend that straight away because this guide has good
vocabulary that can increase your knowledge in words, easy to understand, bit entertaining but nonetheless
delivering the information. The article writer giving his/her effort to place every word into delight



arrangement in writing Time Series Analysis: Forecasting and Control (Wiley Series in Probability and
Statistics) however doesn't forget the main level, giving the reader the hottest along with based confirm
resource info that maybe you can be one of it. This great information can easily drawn you into brand-new
stage of crucial imagining.

Charlotte Cooper:

The book untitled Time Series Analysis: Forecasting and Control (Wiley Series in Probability and Statistics)
contain a lot of information on that. The writer explains your girlfriend idea with easy means. The language
is very clear and understandable all the people, so do certainly not worry, you can easy to read it. The book
was written by famous author. The author gives you in the new age of literary works. You can easily read
this book because you can read on your smart phone, or gadget, so you can read the book inside anywhere
and anytime. If you want to buy the e-book, you can wide open their official web-site along with order it.
Have a nice read.

Louella Rape:

This Time Series Analysis: Forecasting and Control (Wiley Series in Probability and Statistics) is completely
new way for you who has interest to look for some information given it relief your hunger info. Getting
deeper you upon it getting knowledge more you know or perhaps you who still having small amount of
digest in reading this Time Series Analysis: Forecasting and Control (Wiley Series in Probability and
Statistics) can be the light food for you because the information inside that book is easy to get through
anyone. These books acquire itself in the form which is reachable by anyone, yes I mean in the e-book
application form. People who think that in guide form make them feel drowsy even dizzy this guide is the
answer. So there isn't any in reading a book especially this one. You can find what you are looking for. It
should be here for anyone. So , don't miss it! Just read this e-book type for your better life along with
knowledge.
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