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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:

Christine Clute:

In other case, little individuals like to read book Nonlinear Time Series: Semiparametric and Nonparametric
Methods (Chapman & Hall/CRC Monographs on Statistics & Applied Probability). You can choose the best
book if you appreciate reading a book. Providing we know about how is important the book Nonlinear Time
Series: Semiparametric and Nonparametric Methods (Chapman & Hall/CRC Monographs on Statistics &
Applied Probability). You can add knowledge and of course you can around the world by the book.
Absolutely right, due to the fact from book you can know everything! From your country until finally foreign
or abroad you can be known. About simple point until wonderful thing you may know that. In this era, we
are able to open a book or even searching by internet system. It is called e-book. You can utilize it when you
feel bored stiff to go to the library. Let's go through.

Edward White:

What do you concentrate on book? It is just for students since they're still students or this for all people in the
world, what the best subject for that? Merely you can be answered for that problem above. Every person has
different personality and hobby for each and every other. Don't to be obligated someone or something that
they don't desire do that. You must know how great and also important the book Nonlinear Time Series:
Semiparametric and Nonparametric Methods (Chapman & Hall/CRC Monographs on Statistics & Applied
Probability). All type of book can you see on many solutions. You can look for the internet sources or other
social media.



Arnold Allison:

Reading can called imagination hangout, why? Because if you find yourself reading a book especially book
entitled Nonlinear Time Series: Semiparametric and Nonparametric Methods (Chapman & Hall/CRC
Monographs on Statistics & Applied Probability) your thoughts will drift away trough every dimension,
wandering in every single aspect that maybe not known for but surely will end up your mind friends.
Imaging each and every word written in a book then become one contact form conclusion and explanation
that will maybe you never get ahead of. The Nonlinear Time Series: Semiparametric and Nonparametric
Methods (Chapman & Hall/CRC Monographs on Statistics & Applied Probability) giving you another
experience more than blown away your mind but also giving you useful info for your better life in this
particular era. So now let us demonstrate the relaxing pattern the following is your body and mind will likely
be pleased when you are finished studying it, like winning a sport. Do you want to try this extraordinary
shelling out spare time activity?

Kelly Spinney:

Some individuals said that they feel uninterested when they reading a e-book. They are directly felt the idea
when they get a half parts of the book. You can choose the actual book Nonlinear Time Series:
Semiparametric and Nonparametric Methods (Chapman & Hall/CRC Monographs on Statistics & Applied
Probability) to make your own personal reading is interesting. Your personal skill of reading skill is
developing when you including reading. Try to choose very simple book to make you enjoy to learn it and
mingle the idea about book and examining especially. It is to be first opinion for you to like to available a
book and go through it. Beside that the book Nonlinear Time Series: Semiparametric and Nonparametric
Methods (Chapman & Hall/CRC Monographs on Statistics & Applied Probability) can to be a newly
purchased friend when you're experience alone and confuse with what must you're doing of that time.
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