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By Ph.D. John C. Brocklebank, David A. Dickey

SAS Publishing, United States, 2003. Paperback. Book Condition:
New. 2nd edition. 278 x 216 mm. Language: English Brand New
Book ***** Print on Demand *****.In this second edition of the
indispensable SAS for Forecasting Time Series, Brocklebank and
Dickey show you how SAS performs univariate and multivariate
time series analysis. Taking a tutorial approach, the authors
focus on the procedures that most effectively bring results: the
advanced procedures ARIMA, SPECTRA, STATESPACE, and
VARMAX. They demonstrate the interrelationship of SAS/ETS
C?_-. DOWNLOAD PDF procedures with a discussion of how the choice of a procedure

depends on the data to be analyzed and the results desired. With
this book, you will learn to model and forecast simple
autoregressive (AR) processes using PROC ARIMA, and you will
learn how to fit autoregressive and vector ARMA processes using
the STATESPACE and VARMAX procedures. Other topics covered
include detecting sinusoidal components in time series models,
performing bivariate cross-spectral analysis, and comparing
these frequency-based results with the time domain transfer
function methodology. New and updated examples in the
second edition include retail sales with seasonality, ARCH models
for stock prices with changing volatility, vector autoregression
and cointegration models, intervention analysis for product
recall data, expanded discussion of unit root...

@ READ ONLINE
[ 1.5 MB ]

Reviews

An exceptional publication as well as the font applied was intriguing to learn. It usually does not charge an excessive
amount of Its been designed in an exceedingly basic way and it is just after i finished reading through this book
through which in fact altered me, modify the way in my opinion.

-- Haylee Hackett

It in a of the best ebook. It generally is not going to expense excessive. It is extremely difficult to leave it before
concluding, once you begin to read the book.
-- Ara Williamson
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