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Forecasting
exchange
rates is a
variable that
preoccupies
economists,
businesses
and
governments,
being more
critical to
more people
than any other
variable. In
Exchange
Rate
Forecasting
the author
sets out to
provide a
concise survey
of the
techniques of
forecasting bringing
together the

various
forecasting
methods and
applying them
to the
exchange rate
in a highly
accessible and
readable
manner.
Highly
practical in
approach, the
book provides
an
understanding
of the
techniques of
forecasting
with an
emphasis on
its
applications
and use in
business
decisionmaking, such
as hedging,
speculation,
investment,
ﬁnancing and
capital

3
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budgeting. In
addition, the
author also
considers
recent
developments
in the ﬁeld,
notably neural
networks and
chaos, again,
with easy-tounderstand
explanations
of these
"rocket
science"
areas. The
practical
approach to
forecasting is
also reﬂected
in the number
of examples
that pepper
the text,
whilst
descriptions of
some of the
software
packages that
are used in
practice to
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generate
forecasts are
also provided.
Introduction
to Time
Series Using
Stata
Routledge
INTERMITTENT
DEMAND
FORECASTING
The ﬁrst text
to focus on
the methods
and
approaches of
intermittent,
rather than
fast, demand
forecasting
Intermittent
Demand
Forecasting is
for anyone
who is
interested in
improving
forecasts of
intermittent
demand
products, and
enhancing the

4

management
of inventories.
Whether you
are a
practitioner,
at the sharp
end of
demand
planning, a
software
designer, a
student, an
academic
teaching
operational
research or
operations
management
courses, or a
researcher in
this ﬁeld, we
hope that the
book will
inspire you to
rethink
demand
forecasting. If
you do so,
then you can
contribute
towards
signiﬁcant

economic and
environmental
beneﬁts. No
prior
knowledge of
intermittent
demand
forecasting or
inventory
management
is assumed in
this book. The
key formulae
are
accompanied
by worked
examples to
show how
they can be
implemented
in practice.
For those
wishing to
understand
the theory in
more depth,
technical
notes are
provided at
the end of
each chapter,
as well as an
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extensive and
up-to-date
collection of
references for
further study.
Software
developments
are reviewed,
to give an
appreciation
of the current
state of the
art in
commercial
and open
source
software.
“Intermittent
demand
forecasting
may seem like
a specialized
area but
actually is at
the center of
sustainability
eﬀorts to
consume less
and to waste
less. Boylan
and Syntetos
have done a

superb job in
showing how
improvements
in inventory
management
are pivotal in
achieving this.
Their book
covers both
the theory and
practice of
intermittent
demand
forecasting
and my
prediction is
that it will fast
become the
bible of the
ﬁeld.”
—Spyros
Makridakis,
Professor,
University of
Nicosia, and
Director,
Institute for
the Future and
the Makridakis
Open
Forecasting
Center
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(MOFC). “We
have been
able to
support our
clients by
adopting
many of the
ideas
discussed in
this excellent
book, and
implementing
them in our
software. I am
sure that
these ideas
will be equally
helpful for
other supply
chain software
vendors and
for companies
wanting to
update and
upgrade their
capabilities in
forecasting
and inventory
management.
” —Suresh
Acharya, VP,
Research and
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Development,
Blue Yonder.
“As product
variants
proliferate and
the pace of
business
quickens,
more and
more items
have
intermittent
demand.
Boylan and
Syntetos have
long been
leaders in
extending
forecasting
and inventory
methods to
accommodate
this new
reality. Their
book gathers
and clariﬁes
decades of
research in
this area, and
explains how
practitioners
can exploit

6

this
knowledge to
make their
operations
more eﬃcient
and eﬀective.”
—Thomas R.
Willemain,
Professor
Emeritus,
Rensselaer
Polytechnic
Institute.
Advances in
DEA Theory
and
Applications
SAGE
This new
edited volume
consists of a
collection of
original
articles
written by
leading
ﬁnancial
economists
and industry
experts in the
area of
machine

learning for
asset
management.
The chapters
introduce the
reader to
some of the
latest
research
developments
in the area of
equity, multiasset and
factor
investing.
Each chapter
deals with
new methods
for return and
risk
forecasting,
stock
selection,
portfolio
construction,
performance
attribution
and
transaction
costs
modeling. This
volume will be
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of great help
to portfolio
managers,
asset owners
and
consultants,
as well as
academics
and students
who want to
improve their
knowledge of
machine
learning in
asset
management.
Advances in
Time Series
Forecasting
Springer
Market_Desc: ·
Market
Researchers·
Financial
Analysts·
Business
Planners·
Business
Economists·
Operations
Managers·
Human

Resources
Administrators
· Business
Analysts of
various kinds·
Other
Business
Professionals
Special
Features: · A
managerial,
business
orientation
approach is
used instead
of a
mathematical,
research
focus.
Emphasis
placed on the
practical uses
of
forecasting.·
All data sets
used in this
text will be
available on
the Internet.·
Coverage now
includes the
latest
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techniques
used by
managers in
business
today. About
The Book:
Known from
its last
editions as the
Bible of
Forecasting ,
the third
edition of this
authoritative
text has
adopted a
new approachone that is as
new as the
latest trends
in the ﬁeld:
Explaining the
past is not
adequate for
predicting the
future . In
other words,
accurate
forecasting
requires more
than just the
ﬁtting of
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models to
historical
data. Inside,
readers will
ﬁnd the latest
techniques
used by
managers in
business
today,
discover the
importance of
forecasting
and learn how
it's
accomplished.
And readers
will develop
the necessary
skills to meet
the increased
demand for
thoughtful and
realistic
forecasts.
Forecasting
with
Exponential
Smoothing
John Wiley &
Sons
Incorporated

8

Over the past
decade, Big
Data have
become
ubiquitous in
all economic
sectors,
scientiﬁc
disciplines,
and human
activities.
They have led
to striking
technological
advances,
aﬀecting all
human
experiences.
Our ability to
manage,
understand,
interrogate,
and interpret
such
extremely
large,
multisource,
heterogeneou
s, incomplete,
multiscale,
and
incongruent

data has not
kept pace with
the rapid
increase of
the volume,
complexity
and
proliferation of
the deluge of
digital
information.
There are
three reasons
for this
shortfall. First,
the volume of
data is
increasing
much faster
than the
corresponding
rise of our
computational
processing
power
(Kryder’s law
> Moore’s
law). Second,
traditional
disciplinebounds inhibit
expeditious
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progress.
Third, our
education and
training
activities have
fallen behind
the
accelerated
trend of
scientiﬁc,
information,
and
communicatio
n advances.
There are very
few rigorous
instructional
resources,
interactive
learning
materials, and
dynamic
training
environments
that support
active data
science
learning. The
textbook
balances the
mathematical
foundations

with
dexterous
demonstration
s and
examples of
data, tools,
modules and
workﬂows that
serve as
pillars for the
urgently
needed bridge
to close that
supply and
demand
predictive
analytic skills
gap. Exposing
the enormous
opportunities
presented by
the tsunami of
Big data, this
textbook aims
to identify
speciﬁc
knowledge
gaps,
educational
barriers, and
workforce
readiness

9
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deﬁciencies.
Speciﬁcally, it
focuses on the
development
of a
transdisciplina
ry curriculum
integrating
modern
computational
methods,
advanced
data science
techniques,
innovative
biomedical
applications,
and impactful
health
analytics. The
content of this
graduate-level
textbook ﬁlls a
substantial
gap in
integrating
modern
engineering
concepts,
computational
algorithms,
mathematical

10

optimization,
statistical
computing
and
biomedical
inference. Big
data analytic
techniques
and predictive
scientiﬁc
methods
demand broad
transdisciplina
ry knowledge,
appeal to an
extremely
wide spectrum
of
readers/learne
rs, and
provide
incredible
opportunities
for
engagement
throughout
the academy,
industry,
regulatory and
funding
agencies. The
two examples
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below
demonstrate
the powerful
need for
scientiﬁc
knowledge,
computational
abilities,
interdisciplinar
y expertise,
and modern
technologies
necessary to
achieve
desired
outcomes
(improving
human health
and optimizing
future return
on
investment).
This can only
be achieved
by
appropriately
trained teams
of researchers
who can
develop
robust
decision

support
systems using
modern
techniques
and eﬀective
end-to-end
protocols, like
the ones
described in
this textbook.
• A geriatric
neurologist is
examining a
patient
complaining of
gait imbalance
and posture
instability. To
determine if
the patient
may suﬀer
from
Parkinson’s
disease, the
physician
acquires
clinical,
cognitive,
phenotypic,
imaging, and
genetics data
(Big Data).
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Most clinics
and
healthcare
centers are
not equipped
with skilled
data analytic
teams that
can wrangle,
harmonize
and interpret
such complex
datasets. A
learner that
completes a
course of
study using
this textbook
will have the
competency
and ability to
manage the
data, generate
a protocol for
deriving
biomarkers,
and provide
an actionable
decision
support
system. The
results of this

protocol will
help the
physician
understand
the entire
patient
dataset and
assist in
making a
holistic
evidencebased, datadriven, clinical
diagnosis. •
To improve
the return on
investment for
their
shareholders,
a healthcare
manufacturer
needs to
forecast the
demand for
their product
subject to
environmental
,
demographic,
economic, and
bio-social
sentiment

11
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data (Big
Data). The
organization’s
data-analytics
team is tasked
with
developing a
protocol that
identiﬁes,
aggregates,
harmonizes,
models and
analyzes
these
heterogeneou
s data
elements to
generate a
trend forecast.
This system
needs to
provide an
automated,
adaptive,
scalable, and
reliable
prediction of
the optimal
investment,
e.g., R&D
allocation,
that
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maximizes the
company’s
bottom line. A
reader that
complete a
course of
study using
this textbook
will be able to
ingest the
observed
structured and
unstructured
data,
mathematicall
y represent
the data as a
computable
object, apply
appropriate
model-based
and modelfree prediction
techniques.
The results of
these
techniques
may be used
to forecast the
expected
relation
between the

12

company’s
investment,
product
supply,
general
demand of
healthcare
(providers and
patients), and
estimate the
return on
initial
investments.
Candlestick
Forecasting
for
Investments
Cambridge
University
Press
Data analysis
as an area of
importance
has grown
exponentially,
especially
during the
past couple of
decades. This
can be
attributed to a
rapidly

growing
computer
industry and
the wide
applicability of
computational
techniques, in
conjunction
with new
advances of
analytic tools.
This being the
case, the need
for literature
that addresses
this is selfevident. New
publications
are appearing,
covering the
need for
information
from all ﬁelds
of science and
engineering,
thanks to the
universal
relevance of
data analysis
and statistics
packages. This
book is a
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collective
work by a
number of
leading
scientists,
analysts,
engineers,
mathematicia
ns and
statisticians
who have
been working
at the
forefront of
data analysis.
The chapters
included in
this volume
represent a
cross-section
of current
concerns and
research
interests in
these
scientiﬁc
areas. The
material is
divided into
three parts:
Financial Data
Analysis and

Methods,
Statistics and
Stochastic
Data Analysis
and Methods,
and
Demographic
Methods and
Data Analysisproviding the
reader with
both
theoretical
and applied
information on
data analysis
methods,
models and
techniques
and
appropriate
applications.
Introducing
Microsoft
Power BI
Springer
The Science of
Algorithmic
Trading and
Portfolio
Management,
with its
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emphasis on
algorithmic
trading
processes and
current
trading
models, sits
apart from
others of its
kind. Robert
Kissell, the
ﬁrst author to
discuss
algorithmic
trading across
the various
asset classes,
provides key
insights into
ways to
develop, test,
and build
trading
algorithms.
Readers learn
how to
evaluate
market impact
models and
assess
performance
across

14

algorithms,
traders, and
brokers, and
acquire the
knowledge to
implement
electronic
trading
systems. This
valuable book
summarizes
market
structure, the
formation of
prices, and
how diﬀerent
participants
interact with
one another,
including
bluﬃng,
speculating,
and gambling.
Readers learn
the underlying
details and
mathematics
of customized
trading
algorithms, as
well as
advanced

14

modeling
techniques to
improve
proﬁtability
through
algorithmic
trading and
appropriate
risk
management
techniques.
Portfolio
management
topics,
including
quant factors
and black box
models, are
discussed, and
an
accompanying
website
includes
examples,
data sets
supplementin
g exercises in
the book, and
large projects.
Prepares
readers to
evaluate

market impact
models and
assess
performance
across
algorithms,
traders, and
brokers. Helps
readers
design
systems to
manage
algorithmic
risk and dark
pool
uncertainty.
Summarizes
an algorithmic
decision
making
framework to
ensure
consistency
between
investment
objectives and
trading
objectives.
Solar Energy
Forecasting
and
Resource
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Assessment
Woodhead
Publishing
Forecasting is
required in
many
situations.
Stocking an
inventory may
require
forecasts of
demand
months in
advance.
Telecommunic
ation routing
requires traﬃc
forecasts a
few minutes
ahead.
Whatever the
circumstances
or time
horizons
involved,
forecasting is
an important
aid in eﬀective
and eﬃcient
planning. This
textbook
provides a

comprehensiv
e introduction
to forecasting
methods and
presents
enough
information
about each
method for
readers to use
them sensibly.
Data Analysis
and
Applications 4
Springer
Science &
Business
Media
With its broad
coverage of
methodology,
this
comprehensiv
e book is a
useful
learning and
reference tool
for those in
applied
sciences
where
analysis and

15

15

research of
time series is
useful. Its
plentiful
examples
show the
operational
details and
purpose of a
variety of
univariate and
multivariate
time series
methods.
Numerous
ﬁgures, tables
and real-life
time series
data sets
illustrate the
models and
methods
useful for
analyzing,
modeling, and
forecasting
data collected
sequentially in
time. The text
also oﬀers a
balanced
treatment
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between
theory and
applications.
Time Series
Analysis is a
thorough
introduction to
both timedomain and
frequencydomain
analyses of
univariate and
multivariate
time series
methods, with
coverage of
the most
recently
developed
techniques in
the ﬁeld.
Wind
Forecasting in
Railway
Engineering
Lulu.com
This handbook
summarises
knowledge
from experts
and empirical
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studies. It
provides
guidelines
that can be
applied in
ﬁelds such as
economics,
sociology, and
psychology.
Includes a
comprehensiv
e forecasting
dictionary.
Statistical
Methods for
Forecasting
O'Reilly Media
Economic
forecasting is
a key
ingredient of
decision
making in the
public and
private
sectors. This
book provides
the necessary
tools to solve
real-world
forecasting
problems

using timeseries
methods. It
targets
undergraduat
e and
graduate
students as
well as
researchers in
public and
private
institutions
interested in
applied
economic
forecasting.
Practical Time
Series
Analysis
Academic
Press
Introduction to
Time Series
Using Stata,
Revised
Edition, by
Sean Becketti,
is a practical
guide to
working with
time-series
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data using
Stata. In this
book, Becketti
introduces
time-series
techniques-from simple to
complex--and
explains how
to implement
them using
Stata. The
many worked
examples,
concise
explanations
that focus on
intuition, and
useful tips
based on the
author's
experience
make the
book insightful
for students,
academic
researchers,
and
practitioners
in industry
and
government.B

ecketti is a
ﬁnancial
industry
veteran with
decades of
experience in
academics,
government,
and private
industry. He
was also a
developer of
Stata in its
infancy and
has been a
regular Stata
user since its
inception. He
wrote many of
the ﬁrst timeseries
commands in
Stata. With his
abundant
knowledge of
Stata and
extensive
experience
with realworld timeseries
applications,
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Becketti
provides
readers with
unique
insights and
motivation
throughout
the book.For
those new to
Stata, the
book begins
with a mild
yet fast-paced
introduction to
Stata,
highlighting all
the features
you need to
know to get
started using
Stata for timeseries
analysis.
Before diving
into analysis
of time series,
Becketti
includes a
quick
refresher on
statistical
foundations

18

such as
regression
and
hypothesis
testing.The
discussion of
time-series
analysis
begins with
techniques for
smoothing
time series. As
the movingaverage and
Holt-Winters
techniques
are
introduced,
Becketti
explains the
concepts of
trends,
cyclicality,
and
seasonality
and shows
how they can
be extracted
from a series.
The book then
illustrates how
to use these

18

methods for
forecasting.
Although
these
techniques
are
sometimes
neglected in
other timeseries books,
they are easy
to implement,
can be applied
quickly, often
produce
forecasts just
as good as
more
complicated
techniques,
and, as
Becketti
emphasizes,
have the
distinct
advantage of
being easily
explained to
colleagues
and policy
makers
without

backgrounds
in
statistics.Next,
the book
focuses on
singleequation timeseries models.
Becketti
discusses
regression
analysis in the
presence of
autocorrelated
disturbances
as well as the
ARIMA model
and BoxJenkins
methodology.
An entire
chapter is
devoted to
applying these
techniques to
develop an
ARIMA-based
model of U.S.
GDP; this will
appeal to
practitioners,
in particular,
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because it
goes step by
step through a
real-world
example: here
is my series,
now how do I
ﬁt an ARIMA
model to it?
The discussion
of singleequation
models
concludes
with a selfcontained
summary of
ARCH/GARCH
modeling.In
the ﬁnal
portion of the
book, Becketti
discusses
multipleequation
models. He
introduces
VAR models
and uses a
simple model
of the U.S.
economy to

illustrate all
key concepts,
including
model
speciﬁcation,
Granger
causality,
impulseresponse
analyses, and
forecasting.
Attention then
turns to
nonstationary
time-series.
Becketti
masterfully
navigates the
reader
through the
oftenconfusing task
of specifying a
VEC model,
using an
example
based on
construction
wages in
Washington,
DC, and
surrounding

19
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states.Introdu
ction to Time
Series Using
Stata, Revised
Edition, by
Sean Becketti,
is a ﬁrst-rate,
examplebased guide
to time-series
analysis and
forecasting
using Stata.
This is a musthave resource
for
researchers
and students
learning to
analyze timeseries data
and for
anyone
wanting to
implement
time-series
methods in
Stata. [ed.]
Interpretable
Machine
Learning
Springer

20

Science &
Business
Media
"Time series
analysis is
applicable in a
variety of
disciplines
such as
business
administration
, economics,
public
ﬁnances,
engineering,
statistics,
econometrics,
mathematics
and actuarial
sciences.
Forecasting
the future
assists in
critical
organizationa"
The Science of
Algorithmic
Trading and
Portfolio
Management
Cambridge
University

20

Press
Exponential
smoothing
methods have
been around
since the
1950s, and
are still the
most popular
forecasting
methods used
in business
and industry.
However, a
modeling
framework
incorporating
stochastic
models,
likelihood
calculation,
prediction
intervals and
procedures for
model
selection, was
not developed
until recently.
This book
brings
together all of
the important

new results on
the state
space
framework for
exponential
smoothing. It
will be of
interest to
people
wanting to
apply the
methods in
their own area
of interest as
well as for
researchers
wanting to
take the ideas
in new
directions.
Part 1
provides an
introduction to
exponential
smoothing
and the
underlying
models. The
essential
details are
given in Part
2, which also
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provide links
to the most
important
papers in the
literature.
More
advanced
topics are
covered in
Part 3,
including the
mathematical
properties of
the models
and
extensions of
the models for
speciﬁc
problems.
Applications to
particular
domains are
discussed in
Part 4.
Principles of
Forecasting
Microsoft
Press
Data Science:
Theory and
Applications,
Volume 44 in

the Handbook
of Statistics
series,
highlights new
advances in
the ﬁeld, with
this new
volume
presenting
interesting
chapters on a
variety of
interesting
topics,
including
Modeling
extreme
climatic
events using
the
generalized
extreme value
distribution,
Bayesian
Methods in
Data Science,
Mathematical
Modeling in
Health
Economic
Evaluations,
Data Science

21
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in Cancer
Genomics,
Blockchain
Technology:
Theory and
Practice,
Statistical
outline of
animal home
ranges, an
application of
set
estimation,
Application of
Data Handling
Techniques to
Predict
Pavement
Performance,
Analysis of
individual
treatment
eﬀects for
enhanced
inferences in
medicine, and
more.
Additional
sections cover
Nonparametri
c Data
Science:

22

Testing
Hypotheses in
Large
Complex Data,
From Urban
Mobility
Problems to
Data Science
Solutions, and
Data
Structures and
Artiﬁcial
Intelligence
Methods.
Provides the
authority and
expertise of
leading
contributors
from an
international
board of
authors
Presents the
latest release
in the
Handbook of
Statistics
series
Updated
release
includes the

22

latest
information on
Data Science:
Theory and
Applications
Engineering
Chemistry
Oxford
University
Press
Written in
lucid
language, the
book oﬀers a
detailed
treatment of
fundamental
concepts of
chemistry and
its
engineering
applications.
The Delphi
Method
Pearson
This book
provides the
most
comprehensiv
e treatment to
date of
microeconome

trics, the
analysis of
individuallevel data on
the economic
behavior of
individuals or
ﬁrms using
regression
methods for
cross section
and panel
data. The
book is
oriented to
the
practitioner. A
basic
understanding
of the linear
regression
model with
matrix algebra
is assumed.
The text can
be used for a
microeconome
trics course,
typically a
second-year
economics
PhD course;
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for dataoriented
applied
microeconome
trics ﬁeld
courses; and
as a reference
work for
graduate
students and
applied
researchers
who wish to
ﬁll in gaps in
their toolkit.
Distinguishing
features of the
book include
emphasis on
nonlinear
models and
robust
inference,
simulationbased
estimation,
and problems
of complex
survey data.
The book
makes
frequent use

of numerical
examples
based on
generated
data to
illustrate the
key models
and methods.
More
substantially,
it
systematically
integrates into
the text
empirical
illustrations
based on
seven large
and
exceptionally
rich data sets.
Data Science:
Theory and
Applications
John Wiley &
Sons
The highly
prized ability
to make
ﬁnancial plans
with some
certainty
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about the
future comes
from the core
ﬁelds of
economics. In
recent years
the availability
of more data,
analytical
tools of
greater
precision, and
ex post
studies of
business
decisions have
increased
demand for
information
about
economic
forecasting.
Volumes 2A
and 2B, which
follows Nobel
laureate Clive
Granger's
Volume 1
(2006),
concentrate
on two major
subjects.

24

Volume 2A
covers
innovations in
methodologies
, speciﬁcally
macroforecast
ing and
forecasting
ﬁnancial
variables.
Volume 2B
investigates
commercial
applications,
with sections
on
forecasters'
objectives and
methodologies
. Experts
provide
surveys of a
large range of
literature
scattered
across applied
and
theoretical
statistics
journals as
well as
econometrics

24

and empirical
economics
journals. The
Handbook of
Economic
Forecasting
Volumes 2A
and 2B
provide a
unique
compilation of
chapters
giving a
coherent
overview of
forecasting
theory and
applications in
one place and
with up-todate accounts
of all major
conceptual
issues.
Focuses on
innovation in
economic
forecasting via
industry
applications
Presents
coherent

summaries of
subjects in
economic
forecasting
that stretch
from
methodologies
to applications
Makes details
about
economic
forecasting
accessible to
scholars in
ﬁelds outside
economics
Data Science
and
Predictive
Analytics
OTexts
Solar Energy
Forecasting
and Resource
Assessment is
a vital text for
solar energy
professionals,
addressing a
critical gap in
the core
literature of
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the ﬁeld. As
major barriers
to solar
energy
implementatio
n, such as
materials cost
and low
conversion
eﬃciency,
continue to
fall, issues of
intermittency
and reliability
have come to
the fore.
Scrutiny from
solar project
developers
and their
ﬁnanciers on
the accuracy
of long-term
resource
projections
and grid
operators’
concerns
about variable
short-term
power
generation

have made
the ﬁeld of
solar
forecasting
and resource
assessment
pivotally
important.
This volume
provides an
authoritative
voice on the
topic,
incorporating
contributions
from an
internationally
recognized
group of top
authors from
both industry
and academia,
focused on
providing
information
from
underlying
scientiﬁc
fundamentals
to practical
applications
and
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emphasizing
the latest
technological
developments
driving this
discipline
forward. The
only reference
dedicated to
forecasting
and assessing
solar
resources
enables a
complete
understanding
of the state of
the art from
the world’s
most
renowned
experts.
Demonstrates
how to derive
reliable data
on solar
resource
availability
and variability
at speciﬁc
locations to
support
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accurate
prediction of
solar plant
performance
and attendant
ﬁnancial
analysis.
Provides
cutting-edge
information on
recent
advances in
solar
forecasting
through
monitoring,
satellite and
ground
remote
sensing, and
numerical
weather
prediction.
Exchange
Rate
Forecasting:
Techniques
and
Applications
Springer
Science &
Business
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Media
Candlestick
charts are
often used in
speculative
markets to
describe and
forecast asset
price
movements.
This book is
the ﬁrst of its
kind to
investigate
candlestick
charts and
their
statistical
properties. It
provides an
empirical
evaluation of
candlestick
forecasting.
The book
proposes a
novel
technique to
obtain the
statistical
properties of
candlestick

charts. The
technique,
which is
known as the
range
decomposition
technique,
shows how
security price
is
approximately
logged into
two ranges,
i.e. technical
range and
Parkinson
range.
Through
decomposition
-based
modeling
techniques
and empirical
datasets, the
book
investigates
the power of,
and
establishes
the statistical
foundation of,
candlestick
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forecasting.
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