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Useful in the theoretical and empirical analysis of nonlinear time series data,
semiparametric methods have received extensive attention in the economics and
statistics communities over the past twenty years. Recent studies show that
semiparametric methods and models may be applied to solve dimensionality
reduction problems arising from using fully nonparametric models and methods.
Answering the call for an up-to-date overview of the latest developments in the
field, Nonlinear Time Series: Semiparametric and Nonparametric Methods
focuses on various semiparametric methods in model estimation, specification
testing, and selection of time series data.

After a brief introduction, the book examines semiparametric estimation and
specification methods and then applies these approaches to a class of nonlinear
continuous-time models with real-world data. It also assesses some newly
proposed semiparametric estimation procedures for time series data with long-
range dependence. Even though the book only deals with climatological and
financial data, the estimation and specifications methods discussed can be
applied to models with real-world data in many disciplines.

This resource covers key methods in time series analysis and provides the
necessary theoretical details. The latest applied finance and financial
econometrics results and applications presented in the book enable researchers
and graduate students to keep abreast of developments in the field.
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Useful in the theoretical and empirical analysis of nonlinear time series data, semiparametric methods have
received extensive attention in the economics and statistics communities over the past twenty years. Recent
studies show that semiparametric methods and models may be applied to solve dimensionality reduction
problems arising from using fully nonparametric models and methods. Answering the call for an up-to-date
overview of the latest developments in the field, Nonlinear Time Series: Semiparametric and
Nonparametric Methods focuses on various semiparametric methods in model estimation, specification
testing, and selection of time series data.

After a brief introduction, the book examines semiparametric estimation and specification methods and then
applies these approaches to a class of nonlinear continuous-time models with real-world data. It also assesses
some newly proposed semiparametric estimation procedures for time series data with long-range
dependence. Even though the book only deals with climatological and financial data, the estimation and
specifications methods discussed can be applied to models with real-world data in many disciplines.

This resource covers key methods in time series analysis and provides the necessary theoretical details. The
latest applied finance and financial econometrics results and applications presented in the book enable
researchers and graduate students to keep abreast of developments in the field.
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Editorial Review

Review

"…The author has presented the material very carefully …There are plenty of real examples and all the
methods are illustrated. … I believe the book is extremely useful and definitely will be helpful to many
advanced research workers."
?Journal of Time Series Analysis, 2009

"The monograph provides a timely addition to the subject of nonlinear time series … the author presents a
thorough and rigorous theoretical framework for semiparametric nonlinear time series and analysis."
?Scott H. Holan, University of Missouri-Columbia, Journal of the American Statistical Association, June
2009, Vol. 104, No. 486

About the Author
University of Adelaide, Australia

Users Review

From reader reviews:

Shirley Glover:

Have you spare time for just a day? What do you do when you have far more or little spare time? Sure, you
can choose the suitable activity intended for spend your time. Any person spent their own spare time to take
a go walking, shopping, or went to the particular Mall. How about open or even read a book allowed
Nonlinear Time Series: Semiparametric and Nonparametric Methods (Chapman & Hall/CRC Monographs
on Statistics & Applied Probability)? Maybe it is for being best activity for you. You know beside you can
spend your time together with your favorite's book, you can smarter than before. Do you agree with it is
opinion or you have different opinion?

Erin Chretien:

Are you kind of busy person, only have 10 or maybe 15 minute in your time to upgrading your mind talent or
thinking skill perhaps analytical thinking? Then you are receiving problem with the book when compared
with can satisfy your limited time to read it because this time you only find e-book that need more time to be
learn. Nonlinear Time Series: Semiparametric and Nonparametric Methods (Chapman & Hall/CRC
Monographs on Statistics & Applied Probability) can be your answer given it can be read by an individual
who have those short extra time problems.



Anna Gann:

The book untitled Nonlinear Time Series: Semiparametric and Nonparametric Methods (Chapman &
Hall/CRC Monographs on Statistics & Applied Probability) contain a lot of information on this. The writer
explains your girlfriend idea with easy method. The language is very clear to see all the people, so do
certainly not worry, you can easy to read that. The book was written by famous author. The author will take
you in the new age of literary works. You can read this book because you can please read on your smart
phone, or program, so you can read the book with anywhere and anytime. If you want to buy the e-book, you
can open their official web-site in addition to order it. Have a nice read.

Elaine Rochelle:

Reading a reserve make you to get more knowledge from this. You can take knowledge and information
originating from a book. Book is created or printed or created from each source in which filled update of
news. In this particular modern era like at this point, many ways to get information are available for you.
From media social including newspaper, magazines, science guide, encyclopedia, reference book, new and
comic. You can add your understanding by that book. Do you want to spend your spare time to open your
book? Or just in search of the Nonlinear Time Series: Semiparametric and Nonparametric Methods
(Chapman & Hall/CRC Monographs on Statistics & Applied Probability) when you desired it?
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