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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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From reader reviews:

Gracie Davis:

Why don't make it to be your habit? Right now, try to prepare your time to do the important act, like looking
for your favorite guide and reading a publication. Beside you can solve your condition; you can add your
knowledge by the e-book entitled Analysis of Time Series Structure: SSA and related techniques. Try to the
actual book Analysis of Time Series Structure: SSA and related techniques as your buddy. It means that it
can to be your friend when you feel alone and beside that course make you smarter than previously. Yeah, it
is very fortuned for you. The book makes you much more confidence because you can know every little
thing by the book. So , we need to make new experience along with knowledge with this book.

Linda Haag:

The book Analysis of Time Series Structure: SSA and related techniques give you a sense of feeling enjoy
for your spare time. You should use to make your capable far more increase. Book can to become your best
friend when you getting stress or having big problem with your subject. If you can make reading a book
Analysis of Time Series Structure: SSA and related techniques to get your habit, you can get far more
advantages, like add your capable, increase your knowledge about a number of or all subjects. You may
know everything if you like open and read a book Analysis of Time Series Structure: SSA and related
techniques. Kinds of book are a lot of. It means that, science publication or encyclopedia or other
individuals. So , how do you think about this book?

Gale Taylor:

Playing with family inside a park, coming to see the water world or hanging out with buddies is thing that
usually you might have done when you have spare time, subsequently why you don't try factor that really
opposite from that. 1 activity that make you not sense tired but still relaxing, trilling like on roller coaster you
already been ride on and with addition of knowledge. Even you love Analysis of Time Series Structure: SSA
and related techniques, you may enjoy both. It is good combination right, you still want to miss it? What
kind of hang-out type is it? Oh can occur its mind hangout guys. What? Still don't buy it, oh come on its
referred to as reading friends.

Donald Vermillion:

Analysis of Time Series Structure: SSA and related techniques can be one of your starter books that are good
idea. We recommend that straight away because this publication has good vocabulary that can increase your
knowledge in language, easy to understand, bit entertaining but nevertheless delivering the information. The
article author giving his/her effort to set every word into joy arrangement in writing Analysis of Time Series
Structure: SSA and related techniques yet doesn't forget the main level, giving the reader the hottest and
based confirm resource facts that maybe you can be considered one of it. This great information may drawn
you into completely new stage of crucial considering.
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