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Zde je několik učebnic:

Chair of Statistics: A First Course on Time Series Analysis - Examples with SAS
Brockwell P.J., Davis R.A.: Introduction to Time Series and Forecasting
Shumway R.H., Stoffer D.S.: Time Series Analysis and Its Applications (With R Examples)
Ihaka Ross: Time Series Analysis
Adhikari R., Agrawal R.K.: An Introductory Study on Time Series Modeling and Forecasting
Hančlová J., Tvrdý L.: Úvod do analýzy časových řad
Prášková Z.: Náhodné procesy

A dva internetové odkazy:

NIST: Introduction to Time Series Analysis
Australian Bureau of Statistics: Time Series Analysis: The Basics
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