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Time series with mixed spectra are characterized by hidden periodic components buried in random noise.
Despite strong interest in the statistical and signal processing communities, no book offers a comprehensive
and up-to-date treatment of the subject. Filling this void, Time Series with Mixed Spectra focuses on the
methods and theory for the statistical analysis of time series with mixed spectra. It presents detailed
theoretical and empirical analyses of important methods and algorithms.

Using both simulated and real-world data to illustrate the analyses, the book discusses periodogram analysis,
autoregression, maximum likelihood, and covariance analysis. It considers real- and complex-valued time
series, with and without the Gaussian assumption. The author also includes the most recent results on the
Laplace and quantile periodograms as extensions of the traditional periodogram.

Complete in breadth and depth, this book explains how to perform the spectral analysis of time series data to
detect and estimate the hidden periodicities represented by the sinusoidal functions. The book not only
extends results from the existing literature but also contains original material, including the asymptotic
theory for closely spaced frequencies and the proof of asymptotic normality of the nonlinear least-absolute-
deviations frequency estimator.
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From reader reviews:

Margaret Calderon:

This book untitled Time Series with Mixed Spectra to be one of several books this best seller in this year,
that's because when you read this guide you can get a lot of benefit on it. You will easily to buy this kind of
book in the book retail store or you can order it by means of online. The publisher of the book sells the e-
book too. It makes you easier to read this book, since you can read this book in your Smartphone. So there is
no reason to your account to past this reserve from your list.

Marisa Reber:

The book Time Series with Mixed Spectra will bring you to definitely the new experience of reading some
sort of book. The author style to spell out the idea is very unique. If you try to find new book to read, this
book very appropriate to you. The book Time Series with Mixed Spectra is much recommended to you you
just read. You can also get the e-book from the official web site, so you can more readily to read the book.

Marina Tucker:

Do you like reading a publication? Confuse to looking for your preferred book? Or your book seemed to be
rare? Why so many question for the book? But almost any people feel that they enjoy to get reading. Some
people likes studying, not only science book and also novel and Time Series with Mixed Spectra or perhaps
others sources were given understanding for you. After you know how the truly great a book, you feel need
to read more and more. Science publication was created for teacher or even students especially. Those
publications are helping them to add their knowledge. In various other case, beside science publication, any
other book likes Time Series with Mixed Spectra to make your spare time more colorful. Many types of book
like this one.

John Damm:

A number of people said that they feel uninterested when they reading a guide. They are directly felt that
when they get a half areas of the book. You can choose often the book Time Series with Mixed Spectra to
make your own personal reading is interesting. Your own personal skill of reading proficiency is developing
when you just like reading. Try to choose very simple book to make you enjoy you just read it and mingle
the impression about book and looking at especially. It is to be first opinion for you to like to open up a book
and learn it. Beside that the guide Time Series with Mixed Spectra can to be your friend when you're feel
alone and confuse using what must you're doing of their time.
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