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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:

Angel Echols:

As people who live in the actual modest era should be update about what going on or facts even knowledge
to make these keep up with the era and that is always change and move ahead. Some of you maybe can
update themselves by examining books. It is a good choice for yourself but the problems coming to a person
is you don't know which one you should start with. This Wavelet Neural Networks: With Applications in
Financial Engineering, Chaos, and Classification is our recommendation so you keep up with the world.
Why, as this book serves what you want and need in this era.

Mona Savoy:

That e-book can make you to feel relax. That book Wavelet Neural Networks: With Applications in
Financial Engineering, Chaos, and Classification was vibrant and of course has pictures on the website. As
we know that book Wavelet Neural Networks: With Applications in Financial Engineering, Chaos, and
Classification has many kinds or type. Start from kids until young adults. For example Naruto or Investigator
Conan you can read and feel that you are the character on there. Therefore , not at all of book are generally
make you bored, any it can make you feel happy, fun and rest. Try to choose the best book for yourself and
try to like reading this.

Violet Iverson:

As a pupil exactly feel bored to be able to reading. If their teacher questioned them to go to the library as
well as to make summary for some guide, they are complained. Just small students that has reading's heart
and soul or real their interest. They just do what the educator want, like asked to the library. They go to right
now there but nothing reading really. Any students feel that looking at is not important, boring as well as
can't see colorful images on there. Yeah, it is to become complicated. Book is very important to suit your
needs. As we know that on this period of time, many ways to get whatever we really wish for. Likewise word
says, ways to reach Chinese's country. So , this Wavelet Neural Networks: With Applications in Financial
Engineering, Chaos, and Classification can make you really feel more interested to read.

Ronald Canty:

Reading a reserve make you to get more knowledge as a result. You can take knowledge and information
originating from a book. Book is created or printed or illustrated from each source in which filled update of
news. Within this modern era like right now, many ways to get information are available for you. From
media social similar to newspaper, magazines, science guide, encyclopedia, reference book, new and comic.
You can add your understanding by that book. Ready to spend your spare time to spread out your book? Or
just looking for the Wavelet Neural Networks: With Applications in Financial Engineering, Chaos, and
Classification when you required it?
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