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1.6 The Box-Jenkins modeling procedure; 1.7 UBJ models compared
with other models; Summary; Questions and problems; 2 Introduction

to Box-Jenkins analysis of a single data series; 2.1 Differencing; 2.2
Deviations from the mean
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Statistical inference at the identification stage; Summary; Appendix 3 A:
Expected value rules and definitions; Questions and problems; 4 An
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5.1 Three processes and ARIMA (p,d,q) notation5.2 Backshift notation;
5.3 Interpreting ARIMA models |: optimal extrapolation of past values
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Questions and problems; 6 Identification: stationary models; 6.1
Theoretical acfs and pacf's for five common processes; 6.2 Stationarity;
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of estimation; 8.2 Nonlinear least-squares estimation; 8.3 Estimation-
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11.1 Periodic data

Explains the concepts and use of univariate Box-Jenkins/ARIMA
analysis and forecasting through 15 case studies. Cases show how to
build good ARIMA models in a step-by-step manner using real data.
Also includes examples of model misspecification. Provides guidance to
alternative models and discusses reasons for choosing one over
another.



