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Over the last 15 years, singular spectrum analysis (SSA) has proven very
successful. It has already become a standard tool in climatic and meteorological
time series analysis and well known in nonlinear physics and signal processing.
However, despite the promise it holds for time series applications in other
disciplines, SSA is not widely known among statisticians and econometrists, and
although the basic SSA algorithm looks simple, understanding what it does and
where its pitfalls lay is by no means simple.

Analysis of Time Series Structure: SSA and Related Techniques provides a
careful, lucid description of its general theory and methodology. Part I introduces
the basic concepts, and sets forth the main findings and results, then presents a
detailed treatment of the methodology. After introducing the basic SSA
algorithm, the authors explore forecasting and apply SSA ideas to change-point
detection algorithms. Part II is devoted to the theory of SSA. Here the authors
formulate and prove the statements of Part I. They address the singular value
decomposition (SVD) of real matrices, time series of finite rank, and SVD of
trajectory matrices.

Based on the authors' original work and filled with applications illustrated with
real data sets, this book offers an outstanding opportunity to obtain a working
knowledge of why, when, and how SSA works. It builds a strong foundation for
successfully using the technique in applications ranging from mathematics and
nonlinear physics to economics, biology, oceanology, social science,
engineering, financial econometrics, and market research.
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Over the last 15 years, singular spectrum analysis (SSA) has proven very successful. It has already become a
standard tool in climatic and meteorological time series analysis and well known in nonlinear physics and
signal processing. However, despite the promise it holds for time series applications in other disciplines,
SSA is not widely known among statisticians and econometrists, and although the basic SSA algorithm looks
simple, understanding what it does and where its pitfalls lay is by no means simple.

Analysis of Time Series Structure: SSA and Related Techniques provides a careful, lucid description of its
general theory and methodology. Part I introduces the basic concepts, and sets forth the main findings and
results, then presents a detailed treatment of the methodology. After introducing the basic SSA algorithm, the
authors explore forecasting and apply SSA ideas to change-point detection algorithms. Part II is devoted to
the theory of SSA. Here the authors formulate and prove the statements of Part I. They address the singular
value decomposition (SVD) of real matrices, time series of finite rank, and SVD of trajectory matrices.

Based on the authors' original work and filled with applications illustrated with real data sets, this book
offers an outstanding opportunity to obtain a working knowledge of why, when, and how SSA works. It
builds a strong foundation for successfully using the technique in applications ranging from mathematics and
nonlinear physics to economics, biology, oceanology, social science, engineering, financial econometrics,
and market research.
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Editorial Review

Review
"[This] is the first book on SSA aimed at statisticians. The authors provide clear and concise descriptions of
the basic methodology of this new technique, and this is a welcome reference text for time series
practitioners. This book provides the background to successfully understand and intelligently apply SSA. I
strongly recommend it to anyone interested in time series analysis." - Journal of the American Statistical
Association "This book summarizes the results published on SSA in the last 15 years. It is a good source of
SSA methodology for scientists who wish to complement classical procedures for time series analysis by
SSA tools." - Mathematical Reviews, Issue 2002 "the formal mathematical theory, which underpins the
method, is laid out with admirable clarity. The authors have performed a service to the statistical community
by writing this book. It is likely to become the standard reference to SSA; helpful to the applied statistician
who wishes to analyse a times series and also to the theoretician who may wish to develop this interesting
approach to time series analysis further." Short Book Reviews of the ISI "The present monograph is
dedicated to a recently proposed technique, singular spectrum analysis (SSA), that can be considered an
extension of Pearson's problem to the situation in which the points in the space correspond to realizations of
a time seriesit is an important contribution to a modern area that is becoming increasingly needed in
problems of electrical engineering, economics, meteorology, oceanography, and other fields. The authors
should be commended for bringing this method to the attention of the statistical community." -Andrew L.
Rukhin, University ofMaryland at Baltimore County for Technometrics, August 2002

Users Review

From reader reviews:

Herbert Beckley:

Have you spare time for the day? What do you do when you have much more or little spare time? Yeah, you
can choose the suitable activity for spend your time. Any person spent their spare time to take a stroll,
shopping, or went to the particular Mall. How about open or even read a book allowed Analysis of Time
Series Structure: SSA and related techniques? Maybe it is to get best activity for you. You realize beside you
can spend your time with the favorite's book, you can cleverer than before. Do you agree with its opinion or
you have additional opinion?

Shirley Jones:

This book untitled Analysis of Time Series Structure: SSA and related techniques to be one of several books
this best seller in this year, that is because when you read this publication you can get a lot of benefit in it.
You will easily to buy this specific book in the book shop or you can order it by means of online. The
publisher in this book sells the e-book too. It makes you quickly to read this book, since you can read this
book in your Cell phone. So there is no reason for your requirements to past this reserve from your list.



Sarah Brumfield:

Is it an individual who having spare time in that case spend it whole day simply by watching television
programs or just lying down on the bed? Do you need something totally new? This Analysis of Time Series
Structure: SSA and related techniques can be the answer, oh how comes? It's a book you know. You are
consequently out of date, spending your time by reading in this brand-new era is common not a nerd activity.
So what these guides have than the others?

Patrick Reyes:

As a pupil exactly feel bored in order to reading. If their teacher inquired them to go to the library or to make
summary for some reserve, they are complained. Just small students that has reading's internal or real their
interest. They just do what the trainer want, like asked to go to the library. They go to there but nothing
reading really. Any students feel that reading is not important, boring as well as can't see colorful photos on
there. Yeah, it is to become complicated. Book is very important for yourself. As we know that on this
period, many ways to get whatever we want. Likewise word says, many ways to reach Chinese's country.
Therefore this Analysis of Time Series Structure: SSA and related techniques can make you really feel more
interested to read.

Download and Read Online Analysis of Time Series Structure: SSA
and related techniques By Nina Golyandina, Vladimir Nekrutkin,
Anatoly A Zhigljavsky #N9Y3C52E1IU



Read Analysis of Time Series Structure: SSA and related techniques
By Nina Golyandina, Vladimir Nekrutkin, Anatoly A Zhigljavsky
for online ebook

Analysis of Time Series Structure: SSA and related techniques By Nina Golyandina, Vladimir Nekrutkin,
Anatoly A Zhigljavsky Free PDF d0wnl0ad, audio books, books to read, good books to read, cheap books,
good books, online books, books online, book reviews epub, read books online, books to read online, online
library, greatbooks to read, PDF best books to read, top books to read Analysis of Time Series Structure:
SSA and related techniques By Nina Golyandina, Vladimir Nekrutkin, Anatoly A Zhigljavsky books to read
online.

Online Analysis of Time Series Structure: SSA and related techniques By Nina
Golyandina, Vladimir Nekrutkin, Anatoly A Zhigljavsky ebook PDF download

Analysis of Time Series Structure: SSA and related techniques By Nina Golyandina, Vladimir
Nekrutkin, Anatoly A Zhigljavsky Doc

Analysis of Time Series Structure: SSA and related techniques By Nina Golyandina, Vladimir Nekrutkin, Anatoly A
Zhigljavsky Mobipocket

Analysis of Time Series Structure: SSA and related techniques By Nina Golyandina, Vladimir Nekrutkin, Anatoly A
Zhigljavsky EPub

N9Y3C52E1IU: Analysis of Time Series Structure: SSA and related techniques By Nina Golyandina, Vladimir Nekrutkin,
Anatoly A Zhigljavsky


