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A step-by-step introduction to modeling, training, and forecasting using wavelet networks

Wavelet Neural Networks: With Applications in Financial Engineering, Chaos, and Classification presents
the statistical model identification framework that is needed to successfully apply wavelet networks as well
as extensive comparisons of alternate methods. Providing a concise and rigorous treatment for constructing
optimal wavelet networks, the book links mathematical aspects of wavelet network construction to statistical
modeling and forecasting applications in areas such as finance, chaos, and classification.

The authors ensure that readers obtain a complete understanding of model identification by providing in-
depth coverage of both model selection and variable significance testing. Featuring an accessible approach
with introductory coverage of the basic principles of wavelet analysis, Wavelet Neural Networks: With
Applications in Financial Engineering, Chaos, and Classification also includes:

• Methods that can be easily implemented or adapted by researchers, academics, and professionals in
identification and modeling for complex nonlinear systems and artificial intelligence

• Multiple examples and thoroughly explained procedures with numerous applications ranging from financial
modeling and financial engineering, time series prediction and construction of confidence and prediction
intervals, and classification and chaotic time series prediction

• An extensive introduction to neural networks that begins with regression models and builds to more
complex frameworks

• Coverage of both the variable selection algorithm and the model selection algorithm for wavelet networks
in addition to methods for constructing confidence and prediction intervals

Ideal as a textbook for MBA and graduate-level courses in applied neural network modeling, artificial
intelligence, advanced data analysis, time series, and forecasting in financial engineering, the book is also
useful as a supplement for courses in informatics, identification and modeling for complex nonlinear
systems, and computational finance. In addition, the book serves as a valuable reference for researchers and
practitioners in the fields of mathematical modeling, engineering, artificial intelligence, decision science,
neural networks, and finance and economics.
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From reader reviews:

Joseph Williams:

In other case, little people like to read book Wavelet Neural Networks: With Applications in Financial
Engineering, Chaos, and Classification. You can choose the best book if you want reading a book. As long as
we know about how is important a new book Wavelet Neural Networks: With Applications in Financial
Engineering, Chaos, and Classification. You can add knowledge and of course you can around the world by
a book. Absolutely right, due to the fact from book you can recognize everything! From your country until
finally foreign or abroad you will find yourself known. About simple point until wonderful thing you could
know that. In this era, we are able to open a book as well as searching by internet system. It is called e-book.
You need to use it when you feel weary to go to the library. Let's go through.

Robert Alcock:

Often the book Wavelet Neural Networks: With Applications in Financial Engineering, Chaos, and
Classification will bring you to the new experience of reading the book. The author style to clarify the idea is
very unique. If you try to find new book to see, this book very suitable to you. The book Wavelet Neural
Networks: With Applications in Financial Engineering, Chaos, and Classification is much recommended to
you to study. You can also get the e-book from your official web site, so you can easier to read the book.

Charles Collier:

You can spend your free time to see this book this e-book. This Wavelet Neural Networks: With
Applications in Financial Engineering, Chaos, and Classification is simple bringing you can read it in the
park, in the beach, train and also soon. If you did not get much space to bring typically the printed book, you
can buy often the e-book. It is make you better to read it. You can save typically the book in your smart
phone. Therefore there are a lot of benefits that you will get when you buy this book.

Sandra Lynn:

Some people said that they feel bored stiff when they reading a reserve. They are directly felt it when they
get a half elements of the book. You can choose the book Wavelet Neural Networks: With Applications in
Financial Engineering, Chaos, and Classification to make your own personal reading is interesting. Your
skill of reading proficiency is developing when you just like reading. Try to choose simple book to make you
enjoy to study it and mingle the opinion about book and reading especially. It is to be 1st opinion for you to
like to start a book and read it. Beside that the guide Wavelet Neural Networks: With Applications in
Financial Engineering, Chaos, and Classification can to be your brand new friend when you're truly feel
alone and confuse with what must you're doing of that time.
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