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With a new author team contributing decades of practical experience, this fully
updated and thoroughly classroom-tested second edition textbook prepares
students and practitioners to create effective forecasting models and master the
techniques of time series analysis. Taking a practical and example-driven
approach, this textbook summarises the most critical decisions, techniques and
steps involved in creating forecasting models for business and economics.
Students are led through the process with an entirely new set of carefully
developed theoretical and practical exercises. Chapters examine the key features
of economic time series, univariate time series analysis, trends, seasonality,
aberrant observations, conditional heteroskedasticity and ARCH models, non-
linearity and multivariate time series, making this a complete practical guide.
Downloadable datasets are available online.
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With a new author team contributing decades of practical experience, this fully updated and thoroughly
classroom-tested second edition textbook prepares students and practitioners to create effective forecasting
models and master the techniques of time series analysis. Taking a practical and example-driven approach,
this textbook summarises the most critical decisions, techniques and steps involved in creating forecasting
models for business and economics. Students are led through the process with an entirely new set of
carefully developed theoretical and practical exercises. Chapters examine the key features of economic time
series, univariate time series analysis, trends, seasonality, aberrant observations, conditional
heteroskedasticity and ARCH models, non-linearity and multivariate time series, making this a complete
practical guide. Downloadable datasets are available online.
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Editorial Review

Review
"I highly recommend the second edition of this book. The authors have made wise choices of covering the
most valuable and practical time-series methods for economic and business forecasting. The text is well
written and the exercises and illustrations connect with some of the best statistical software available. In an
age of digital time-series data explosion in a variety of disciplines, this book can only gain in importance and
impact."
Dominique M. Hanssens, Bud Knapp Distinguished Professor of Marketing, University of California, Los
Angeles

"This book is well written; it takes the reader through a carefully selected part of the recent and important
research on time series models to be used for out-of-sample forecasting. In short, the book is a must for
students of this area."
Svend Hylleberg, Dean of the School of Business and Social Sciences, Aarhus University

About the Author
Philip Hans Franses is Professor of Applied Econometrics and Professor of Marketing Research at the
Erasmus School of Economics.

Dick van Dijk is Professor of Financial Econometrics at the Erasmus School of Economics.

Anne Opschoor has recently completed a Ph.D. at the Erasmus School of Economics and is an Assistant
Professor at the Free University.

Users Review

From reader reviews:

Laura Thompson:

The book Time Series Models for Business and Economic Forecasting make you feel enjoy for your spare
time. You may use to make your capable considerably more increase. Book can to become your best friend
when you getting strain or having big problem together with your subject. If you can make examining a book
Time Series Models for Business and Economic Forecasting for being your habit, you can get considerably
more advantages, like add your own personal capable, increase your knowledge about a few or all subjects.
You can know everything if you like open up and read a publication Time Series Models for Business and
Economic Forecasting. Kinds of book are several. It means that, science publication or encyclopedia or
others. So , how do you think about this publication?

Jonathan Garcia:

This book untitled Time Series Models for Business and Economic Forecasting to be one of several books
this best seller in this year, honestly, that is because when you read this reserve you can get a lot of benefit
upon it. You will easily to buy that book in the book retail store or you can order it by way of online. The



publisher of the book sells the e-book too. It makes you more easily to read this book, because you can read
this book in your Smart phone. So there is no reason to you to past this book from your list.

Judith Judd:

Playing with family within a park, coming to see the ocean world or hanging out with friends is thing that
usually you could have done when you have spare time, in that case why you don't try thing that really
opposite from that. Just one activity that make you not experience tired but still relaxing, trilling like on
roller coaster you have been ride on and with addition of knowledge. Even you love Time Series Models for
Business and Economic Forecasting, you may enjoy both. It is very good combination right, you still wish to
miss it? What kind of hangout type is it? Oh seriously its mind hangout men. What? Still don't have it, oh
come on its identified as reading friends.

Jeff Keenan:

You can spend your free time you just read this book this e-book. This Time Series Models for Business and
Economic Forecasting is simple to develop you can read it in the area, in the beach, train and soon. If you did
not have much space to bring often the printed book, you can buy the e-book. It is make you much easier to
read it. You can save the actual book in your smart phone. And so there are a lot of benefits that you will get
when one buys this book.
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