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Since 1975, The Analysis of Time Series: An Introduction has introduced legions of statistics students and
researchers to the theory and practice of time series analysis. With each successive edition, bestselling author
Chris Chatfield has honed and refined his presentation, updated the material to reflect advances in the field,
and presented interesting new data sets.

The sixth edition is no exception. It provides an accessible, comprehensive introduction to the theory and
practice of time series analysis. The treatment covers a wide range of topics, including ARIMA probability
models, forecasting methods, spectral analysis, linear systems, state-space models, and the Kalman filter. It
also addresses nonlinear, multivariate, and long-memory models. The author has carefully updated each
chapter, added new discussions, incorporated new datasets, and made those datasets available for download
from www.crcpress.com. A free online appendix on time series analysis using R can be accessed at
http://people.bath.ac.uk/mascc/TSA.usingR.doc.

Highlights of the Sixth Edition:

A new section on handling real data●

New discussion on prediction intervals●

A completely revised and restructured chapter on more advanced topics, with new material on the●

aggregation of time series, analyzing time series in finance, and discrete-valued time series
A new chapter of examples and practical advice●

Thorough updates and revisions throughout the text that reflect recent developments and dramatic changes●

in computing practices over the last few years

The analysis of time series can be a difficult topic, but as this book has demonstrated for two-and-a-half
decades, it does not have to be daunting. The accessibility, polished presentation, and broad coverage of The
Analysis of Time Series make it simply the best introduction to the subject available.
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From reader reviews:

Justin Price:

Have you spare time to get a day? What do you do when you have a lot more or little spare time? That's why,
you can choose the suitable activity to get spend your time. Any person spent their particular spare time to
take a stroll, shopping, or went to the actual Mall. How about open or even read a book called The Analysis
of Time Series: An Introduction, Sixth Edition (Chapman & Hall/CRC Texts in Statistical Science)? Maybe
it is for being best activity for you. You recognize beside you can spend your time together with your
favorite's book, you can cleverer than before. Do you agree with it is opinion or you have different opinion?

Celeste Silver:

Spent a free time for you to be fun activity to accomplish! A lot of people spent their spare time with their
family, or their friends. Usually they undertaking activity like watching television, about to beach, or picnic
within the park. They actually doing ditto every week. Do you feel it? Do you want to something different to
fill your free time/ holiday? Can be reading a book might be option to fill your free of charge time/ holiday.
The first thing you will ask may be what kinds of reserve that you should read. If you want to test look for
book, may be the guide untitled The Analysis of Time Series: An Introduction, Sixth Edition (Chapman &
Hall/CRC Texts in Statistical Science) can be fine book to read. May be it can be best activity to you.

James Fong:

The book untitled The Analysis of Time Series: An Introduction, Sixth Edition (Chapman & Hall/CRC Texts
in Statistical Science) contain a lot of information on the item. The writer explains her idea with easy means.
The language is very straightforward all the people, so do definitely not worry, you can easy to read the idea.
The book was published by famous author. The author will bring you in the new time of literary works. It is
easy to read this book because you can please read on your smart phone, or program, so you can read the
book within anywhere and anytime. In a situation you wish to purchase the e-book, you can wide open their
official web-site along with order it. Have a nice go through.

Margarita Culbertson:

That reserve can make you to feel relax. This book The Analysis of Time Series: An Introduction, Sixth
Edition (Chapman & Hall/CRC Texts in Statistical Science) was colourful and of course has pictures on the
website. As we know that book The Analysis of Time Series: An Introduction, Sixth Edition (Chapman &
Hall/CRC Texts in Statistical Science) has many kinds or category. Start from kids until adolescents. For
example Naruto or Detective Conan you can read and feel that you are the character on there. So , not at all
of book are generally make you bored, any it offers up you feel happy, fun and loosen up. Try to choose the
best book to suit your needs and try to like reading which.
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