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Springer. Paperback. Condition: New. 120 pages. Dimensions: 8.9in. x 6.0in. x 0.4in.Singular
spectrum analysis (SSA) is a technique of time series analysis and forecasting combining elements
of classical time series analysis, multivariate statistics, multivariate geometry, dynamical systems
and signal processing. SSA seeks to decompose the original series into a sum of a small number of
interpretable components such as trend, oscillatory components and noise. It is based on the
singular value decomposition of a specific matrix constructed upon the time series. Neither a
parametric model nor stationarity are assumed for the time series. This makes SSA a model-free
method and hence enables SSA to have a very wide range of applicability. The present book is
devoted to the methodology of SSA and shows how to use SSA both safely and with maximum
effect. Potential readers of the book include: professional statisticians and econometricians,
specialists in any discipline in which problems of time series analysis and forecasting occur,
specialists in signal processing and those needed to extract signals from noisy data, and students
taking courses on applied time series analysis. This item ships from multiple locations. Your book
may arrive from Roseburg,OR, La Vergne,TN. Paperback.
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Reviews

Great e-book and helpful one. It usually fails to cost an excessive amount of. I discovered this publication from my dad and i encouraged this pdf to find
out.
-- Mea g a n B ea ha n       

Thorough guideline! Its this kind of excellent read. This is certainly for all those who statte there was not a well worth reading. Your way of life period will
probably be transform once you complete reading this book.
-- Mr s. Alia  B or er      
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