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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 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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Editorial Review

Review
"Robert Yaffee has performed an invaluable service to students of time series analysis by preparing an
introduction to methods for analyzing time series data that includes examples drawn from the social sciences,
and demonstrates how to program the procedures in 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 York

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. Yaffee, Ph.D., is a Senior Research Consultant/Statistican in the Statistics and Social Science
Group of New York University's Academic Computing Facility as well as a Research Scientist/Statistician at
the State University of New York 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 NYU. He also taught in the Statistical packages in 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 McGee, 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:

Nellie Davis:

In this 21st hundred years, people become competitive in every way. By being competitive right now, people
have do something to make these people survives, being in the middle of the actual crowded place and notice
by surrounding. One thing that sometimes many people have underestimated the item for a while is reading.
That's why, by reading a book your ability to survive boost then having chance to endure than other is high.
To suit your needs who want to start reading a new book, we give you that An Introduction to Time Series
Analysis and Forecasting: With Applications of SAS® and SPSS® book as beginner and daily reading



reserve. Why, because this book is more than just a book.

Jackson Cabrera:

Do you certainly one of people who can't read satisfying if the sentence chained within the straightway, hold
on guys this particular aren't like that. This An Introduction to Time Series Analysis and Forecasting: With
Applications of SAS® and SPSS® book is readable by means of you who hate the perfect word style. You
will find the data here are arrange for enjoyable reading experience without leaving actually decrease the
knowledge that want to offer to you. The writer involving An Introduction to Time Series Analysis and
Forecasting: With Applications of SAS® and SPSS® content conveys the thought easily to understand by
many people. The printed and e-book are not different in the articles but it just different as it. So , do you still
thinking An Introduction to Time Series Analysis and Forecasting: With Applications of SAS® and SPSS®
is not loveable to be your top listing reading book?

Virgina Scheffer:

An Introduction to Time Series Analysis and Forecasting: With Applications of SAS® and SPSS® can be
one of your nice books that are good idea. We all recommend that straight away because this guide has good
vocabulary that will increase your knowledge in terminology, easy to understand, bit entertaining but
nevertheless delivering the information. The article author giving his/her effort to get every word into
satisfaction arrangement in writing An Introduction to Time Series Analysis and Forecasting: With
Applications of SAS® and SPSS® nevertheless doesn't forget the main position, giving the reader the hottest
and also based confirm resource info that maybe you can be one among it. This great information may drawn
you into fresh stage of crucial imagining.

Linda Gabriel:

Are you kind of hectic person, only have 10 or 15 minute in your moment to upgrading your mind ability or
thinking skill possibly analytical thinking? Then you are experiencing problem with the book as compared to
can satisfy your short space of time to read it because this time you only find publication that need more time
to be study. An Introduction to Time Series Analysis and Forecasting: With Applications of SAS® and
SPSS® can be your answer mainly because it can be read by anyone who have those short extra time
problems.
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