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Do you want to recognize the most suitable models for analysis of statistical
data sets?

This book provides a hands-on practical guide to using the most suitable models
for analysis of statistical data sets using EViews - an interactive Windows-based
computer software program for sophisticated data analysis, regression, and
forecasting - to define and test statistical hypotheses. Rich in examples and with
an emphasis on how to develop acceptable statistical models, Time Series Data
Analysis Using EViews is a perfect complement to theoretical books presenting
statistical or econometric models for time series data. The procedures introduced
are easily extendible to cross-section data sets.

The author:

Provides step-by-step directions on how to apply EViews software to time●

series data analysis
Offers guidance on how to develop and evaluate alternative empirical models,●

permitting the most appropriate to be selected without the need for
computational formulae
Examines a variety of times series models, including continuous growth,●

discontinuous growth, seemingly causal, regression, ARCH, and GARCH as
well as a general form of nonlinear time series and nonparametric models
Gives over 250 illustrative examples and notes based on the author's own●

empirical findings, allowing the advantages and limitations of each model to be
understood
Describes the theory behind the models in comprehensive appendices●

Provides supplementary information and data sets●

An essential tool for advanced undergraduate and graduate students taking
finance or econometrics courses. Statistics, life sciences, and social science
students, as well as applied researchers, will also find this book an invaluable
resource.
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Editorial Review

From the Back Cover
Do you want to recognize the most suitable models for analysis of statistical data sets?

This book provides a hands-on practical guide to using the most suitable models for analysis of statistical
data sets using EViews - an interactive Windows-based computer software program for sophisticated data
analysis, regression, and forecasting - to define and test statistical hypotheses. Rich in examples and with an
emphasis on how to develop acceptable statistical models, Time Series Data Analysis Using EViews is a
perfect complement to theoretical books presenting statistical or econometric models for time series data.
The procedures introduced are easily extendible to cross-section data sets.

The author:

Provides step-by-step directions on how to apply EViews software to time series data analysis●

Offers guidance on how to develop and evaluate alternative empirical models, permitting the most●

appropriate to be selected without the need for computational formulae
Examines a variety of times series models, including continuous growth, discontinuous growth, seemingly●

causal, regression, ARCH, and GARCH as well as a general form of nonlinear time series and
nonparametric models
Gives over 250 illustrative examples and notes based on the author's own empirical findings, allowing the●

advantages and limitations of each model to be understood
Describes the theory behind the models in comprehensive appendices●

Provides supplementary information and data sets●

An essential tool for advanced undergraduate and graduate students taking finance or econometrics courses.
Statistics, life sciences, and social science students, as well as applied researchers, will also find this book an
invaluable resource.

About the Author
I Gusti Ngurah Agung is a Lecturer and Academic Advisor at the Graduate School of Management, Faculty
of Economics at the University of Indonesia. He has been teaching mathematical statistics and applied
statistics since 1960 at the Makassar Public University as well as Hassanudin University, Makassar, and
since 2006 at the Graduate School of Planning, Strategy and Public Policy, University of Indonesia. Agung
has authored more than 10 pocket books in applied statistics (in Indonesian). He holds a BSc in
Mathematical Education from Hassanudin University, a Masters in Mathematics from the New Mexico State
University and a second Masters in mathematical statistics as well as a PhD in biostatistics from the
University of North Carolina at Chapel Hill.

Users Review

From reader reviews:

Janet Magnuson:

As people who live in the particular modest era should be revise about what going on or facts even
knowledge to make them keep up with the era that is certainly always change and make progress. Some of



you maybe will certainly update themselves by studying books. It is a good choice for you but the problems
coming to anyone is you don't know what one you should start with. This Time Series Data Analysis Using
EViews is our recommendation to cause you to keep up with the world. Why, because book serves what you
want and wish in this era.

Joshua Montgomery:

Spent a free the perfect time to be fun activity to complete! A lot of people spent their down time with their
family, or their very own friends. Usually they performing activity like watching television, likely to beach,
or picnic within the park. They actually doing same task every week. Do you feel it? Do you need to
something different to fill your own personal free time/ holiday? May be reading a book might be option to
fill your totally free time/ holiday. The first thing that you'll ask may be what kinds of reserve that you
should read. If you want to consider look for book, may be the reserve untitled Time Series Data Analysis
Using EViews can be excellent book to read. May be it is usually best activity to you.

Yvonne Matz:

The actual book Time Series Data Analysis Using EViews has a lot info on it. So when you make sure to
read this book you can get a lot of help. The book was published by the very famous author. The writer
makes some research prior to write this book. This kind of book very easy to read you can obtain the point
easily after looking over this book.

Teresa Burns:

As a scholar exactly feel bored in order to reading. If their teacher inquired them to go to the library in order
to make summary for some e-book, they are complained. Just minor students that has reading's heart and
soul or real their hobby. They just do what the instructor want, like asked to the library. They go to at this
time there but nothing reading very seriously. Any students feel that studying is not important, boring in
addition to can't see colorful photos on there. Yeah, it is to be complicated. Book is very important for you.
As we know that on this period of time, many ways to get whatever we wish. Likewise word says, ways to
reach Chinese's country. Therefore this Time Series Data Analysis Using EViews can make you truly feel
more interested to read.
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