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Reveals How HMMs Can Be Used as General-Purpose Time Series Models

Implements all methods in R
Hidden Markov Models for Time Series: An Introduction Using R applies hidden Markov models
(HMMs) to a wide range of time series types, from continuous-valued, circular, and multivariate series to
binary data, bounded and unbounded counts, and categorical observations. It also discusses how to employ
the freely available computing environment R to carry out computations for parameter estimation, model
selection and checking, decoding, and forecasting.

Illustrates the methodology in action
After presenting the simple Poisson HMM, the book covers estimation, forecasting, decoding, prediction,
model selection, and Bayesian inference. Through examples and applications, the authors describe how to
extend and generalize the basic model so it can be applied in a rich variety of situations. They also provide R
code for some of the examples, enabling the use of the codes in similar applications.

Effectively interpret data using HMMs
This book illustrates the wonderful flexibility of HMMs as general-purpose models for time series data. It
provides a broad understanding of the models and their uses.
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From reader reviews:

Michael Milliner:

Spent a free the perfect time to be fun activity to accomplish! A lot of people spent their spare time with their
family, or their particular friends. Usually they carrying out activity like watching television, about to beach,
or picnic from the park. They actually doing same task every week. Do you feel it? Do you want to
something different to fill your own free time/ holiday? May be reading a book is usually option to fill your
free time/ holiday. The first thing that you'll ask may be what kinds of guide that you should read. If you
want to try look for book, may be the publication untitled Hidden Markov Models for Time Series: An
Introduction Using R (Chapman & Hall/CRC Monographs on Statistics & Applied Probability) can be
excellent book to read. May be it is usually best activity to you.

Robert Mundo:

People live in this new day of lifestyle always make an effort to and must have the free time or they will get
wide range of stress from both lifestyle and work. So , when we ask do people have spare time, we will say
absolutely yes. People is human not only a robot. Then we inquire again, what kind of activity do you have
when the spare time coming to a person of course your answer may unlimited right. Then ever try this one,
reading publications. It can be your alternative inside spending your spare time, often the book you have read
is usually Hidden Markov Models for Time Series: An Introduction Using R (Chapman & Hall/CRC
Monographs on Statistics & Applied Probability).

Thomas Evans:

Is it anyone who having spare time in that case spend it whole day by watching television programs or just
resting on the bed? Do you need something totally new? This Hidden Markov Models for Time Series: An
Introduction Using R (Chapman & Hall/CRC Monographs on Statistics & Applied Probability) can be the
respond to, oh how comes? A book you know. You are and so out of date, spending your extra time by
reading in this brand new era is common not a geek activity. So what these books have than the others?

Denise Swann:

As we know that book is important thing to add our information for everything. By a publication we can
know everything we want. A book is a list of written, printed, illustrated or even blank sheet. Every year
ended up being exactly added. This publication Hidden Markov Models for Time Series: An Introduction
Using R (Chapman & Hall/CRC Monographs on Statistics & Applied Probability) was filled in relation to
science. Spend your spare time to add your knowledge about your scientific disciplines competence. Some
people has distinct feel when they reading the book. If you know how big advantage of a book, you can feel
enjoy to read a e-book. In the modern era like at this point, many ways to get book that you simply wanted.
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