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Focusing on Bayesian approaches and computations using simulation-
based methods for inference, Time Series: Modeling, Computation, and
Inference integrates mainstream approaches for time series modeling
with significant recent developments in methodology and applications
of time series analysis. It encompasses a graduate-level account of
Bayesian time series modeling and analysis, a broad range of
references to state-of-the-art approaches to univariate and
multivariate time series analysis, and emerging topics at research
frontiers.
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