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Providing a clear explanation of the fundamental theory of time series analysis
and forecasting, this book couples theory with applications of two popular
statistical packages--SA S and SPSS. The text examines moving average,
exponential smoothing, Census X-11 deseasonalization, ARIMA, intervention,
transfer function, and autoregressive error models and has brief discussions of
ARCH and GARCH models. The book features treatments of forecast
improvement with regression and autoregression combination models and model
and forecast evaluation, along with a sample size analysis for common time
series models to attain adequate statistical power. The careful linkage of the
theoretical constructs with the practical considerationsinvolved in utilizing the
statistical packages makes it easy for the user to properly apply these techniques.

- Describes principal approaches to time series analysis and forecasting

- Presents examples from public opinion research, policy analysis, political
science, economics, and sociology

- Math level pitched to general social science usage

- Glossary makes the material accessible for readers at all levels
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Providing a clear explanation of the fundamental theory of time series analysis and forecasting, this book
couples theory with applications of two popular statistical packages-SAS and SPSS. The text examines
moving average, exponential smoothing, Census X-11 deseasonalization, ARIMA, intervention, transfer
function, and autoregressive error models and has brief discussions of ARCH and GARCH models. The
book features treatments of forecast improvement with regression and autoregression combination models
and model and forecast evaluation, along with a sample size analysis for common time series models to
attain adequate statistical power. The careful linkage of the theoretical constructs with the practical
considerations involved in utilizing the statistical packages makesit easy for the user to properly apply these
techniques.
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- Presents examples from public opinion research, policy analysis, political science, economics, and
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Editorial Review

Review

"Robert Y affee has performed an inval uable service to students of time series analysis by preparing an
introduction to methods for analyzing time series data that includes examples drawn from the socia sciences,
and demonstrates how to program the proceduresin SPSS and SAS. Introduction to Time Series Analysis
and Forecasting will be a standard reference for years to come.”

--DAVID F. GREENBERG, New York University, New Y ork

From the Back Cover

Providing a clear explanation of the fundamental theory of time series analysis and forecasting, this book
couples theory with applications of two popular statistical packages--SAS and SPSS. The text examines
moving average, exponential smoothing, Census X-11 deseasonalization, ARIMA, intervention, transfer
function, and autoregressive error models and has brief discussions of ARCH and GARCH models. The
book features methods of combining forecasts, model and forecast evaluation, along with a sample size
analysis for common time series models. The careful linkage of the theoretical constructs with the practical
considerations involved in utilizing the statistical package makes it easy for the user to properly apply these
techniques.

About the Author

Robert A. Y affee, Ph.D., isa Senior Research Consultant/Statistican in the Statistics and Social Science
Group of New Y ork University's Academic Computing Facility as well as a Research Scientist/Statistician at
the State University of New Y ork Health Science Center in Brooklyn's Division of Geriatric Psychiatry. He
received his Ph.D. in political science from Graduate Faculty of Political and Social Research of The New
School for Social Research. He serves as a member of the editorial board of the Journal of Gambling
Behavior and was on the Research Faculty of Columbia University's School of Public Health before coming
to NY U. He also taught in the Statistical packagesin the Computer Science Department and the Empirical
Research and Advanced Statistics in the Sociology Department of Hunter College. He has published in the
fields of statistics, medical research, and psychology.

Monnie McGeg, Ph.D. is an Assistant Professor of Mathematics and Statistics at Hunter College. She
received her Ph.D. from Rice University and has worked as a bio-statistical consultant for The Rockefeller
University and as a computational statistician for Electricité de France.

Users Review
From reader reviews:
Diane Numbers:

The book An Introduction to Time Series Analysis and Forecasting: With Applications of SAS® and SPSS®
make you fedl enjoy for your sparetime. Y ou can utilize to make your capable far more increase. Book can
to get your best friend when you getting anxiety or having big problem with your subject. If you can make
reading abook An Introduction to Time Series Analysis and Forecasting: With Applications of SAS® and
SPSS® being your habit, you can get alot more advantages, like add your current capable, increase your
knowledge about several or all subjects. Y ou may know everything if you like start and read a guide An



Introduction to Time Series Analysis and Forecasting: With Applications of SAS® and SPSS®. Kinds of
book are several. It means that, science reserve or encyclopedia or other folks. So , how do you think about
this publication?

Jennifer Wadsworth:

Information is provisions for anyone to get better life, information nowadays can get by anyonein
everywhere. The information can be a understanding or any news even restricted. What people must be
consider when those information which is from the former life are challenging be find than now's taking
seriously which one is acceptable to believe or which one typically the resource are convinced. If you have
the unstabl e resource then you understand it as your main information we will see huge disadvantage for
you. All those possibilities will not happen within you if you take An Introduction to Time Series Analysis
and Forecasting: With Applications of SAS® and SPSS® as your daily resource information.

Robert Carroll:

This book untitled An Introduction to Time Series Analysis and Forecasting: With Applications of SAS®
and SPSS® to be one of several books that will best seller in this year, that is because when you read this
reserve you can get alot of benefit onto it. Y ou will easily to buy this book in the book retail outlet or you
can order it viaonline. The publisher of this book sells the e-book too. It makes you quickly to read this
book, as you can read this book in your Smart phone. So there is no reason to you to past this publication
from your list.

Richard Powe;

In this particular erawhich is the greater particular person or who has ability in doing something more are
more special than other. Do you want to become one of it? It isjust simple solution to have that. What you
should do isjust spending your time not very much but quite enough to get alook at some books. One of
several booksin thetop list in your reading list is definitely An Introduction to Time Series Analysis and
Forecasting: With Applications of SAS® and SPSS®. This book which is qualified as The Hungry
Mountains can get you closer in turning out to be precious person. By looking right up and review this
publication you can get many advantages.
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