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Abstract
We introduce some new directions for multivariate time series analysis with emphasis on applications. The directions discussed include (a) multivariate models for count data, (b) time-series clustering, (c) forecasting with many predictors, (d) seasonality, and (e) dynamic factor models. Simple examples are used to demonstrate empirical modeling and applications. A new R package MTS, stands for multivariate time series, is introduced.
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