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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. To enhance the book's value as a teaching tool, the data sets and programs
used in the book are made available on the Academic Press Web site. The careful linkage of the theoretical
constructs with the practical considerations involved in utilizing the statistical packages makes it easy for the
user to properly apply these techniques.

Key Features
* Describes principal approaches to time series analysis and forecasting
* Presents examples from public opinion research, policy analysis, political science, economics, and
sociology
* Free Web site contains the data used in most chapters, facilitating learning
* Math level pitched to general social science usage
* Glossary makes the material accessible for readers at all levels
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From reader reviews:

Jordan Sena:

Book is to be different per grade. Book for children right up until adult are different content. To be sure that
book is very important usually. The book An Introduction to Time Series Analysis and Forecasting: With
Applications of SAS® and SPSS® ended up being making you to know about other understanding and of
course you can take more information. It is rather advantages for you. The e-book An Introduction to Time
Series Analysis and Forecasting: With Applications of SAS® and SPSS® is not only giving you more new
information but also to be your friend when you experience bored. You can spend your current spend time to
read your e-book. Try to make relationship using the book An Introduction to Time Series Analysis and
Forecasting: With Applications of SAS® and SPSS®. You never really feel lose out for everything in case
you read some books.

Gabrielle Oneal:

The knowledge that you get from An Introduction to Time Series Analysis and Forecasting: With
Applications of SAS® and SPSS® could be the more deep you excavating the information that hide in the
words the more you get serious about reading it. It does not mean that this book is hard to understand but An
Introduction to Time Series Analysis and Forecasting: With Applications of SAS® and SPSS® giving you
excitement feeling of reading. The article author conveys their point in specific way that can be understood
by simply anyone who read this because the author of this book is well-known enough. This particular book
also makes your current vocabulary increase well. So it is easy to understand then can go with you, both in
printed or e-book style are available. We propose you for having that An Introduction to Time Series
Analysis and Forecasting: With Applications of SAS® and SPSS® instantly.

Haydee Todd:

Reading a book to be new life style in this calendar year; every people loves to study a book. When you
study a book you can get a great deal of benefit. When you read publications, you can improve your
knowledge, since book has a lot of information in it. The information that you will get depend on what kinds
of book that you have read. If you wish to get information about your examine, you can read education
books, but if you act like you want to entertain yourself you can read a fiction books, these us novel, comics,
in addition to soon. The An Introduction to Time Series Analysis and Forecasting: With Applications of
SAS® and SPSS® will give you new experience in studying a book.

Roger Richmond:

You can get this An Introduction to Time Series Analysis and Forecasting: With Applications of SAS® and
SPSS® by browse the bookstore or Mall. Just viewing or reviewing it may to be your solve difficulty if you
get difficulties for your knowledge. Kinds of this publication are various. Not only by written or printed but
also can you enjoy this book by e-book. In the modern era including now, you just looking by your mobile



phone and searching what their problem. Right now, choose your own ways to get more information about
your e-book. It is most important to arrange yourself to make your knowledge are still up-date. Let's try to
choose right ways for you.
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