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Condition: New. Publisher/Verlag: LAP Lambert Academic Publishing | The Exponential
Smoothing Method with Switching Regime | A new class of models based on the innovations form
of structural models underlying exponential smoothing methods and a latent Markov switching
process is proposed. Firstly, the local level model with a switching drift is introduced where the
drift is represented by a variable that evolves according to a Markov chain and describes the
change between high and low growth rate periods. One drift...
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Complete guideline! Its this kind of good read. It can be writter in easy terms rather than dif<cult to understand. I am delighted to tell you that
here is the very best book i have got go through during my very own lifestyle and might be he greatest ebook for at any time.
--  Bill  Klein--  Bill  Klein

Great eBook and bene<cial one. It is packed with wisdom and knowledge You wont really feel monotony at at any time of your respective time
(that's what catalogs are for relating to if you check with me).
- -  Maiya  Kozey--  Maiya  Kozey
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