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Intended for students and researchers, this text employs basic techniques of
univariate and multivariate statistics for the analysis of time series and signals. It
provides a broad collection of theorems, placing the techniques on firm
theoretical ground. The techniques, which are illustrated by data analyses, are
discussed in both a heuristic and a formal manner, making the book useful for
both the applied and the theoretical worker. An extensive set of original exercises
is included. Time Series: Data Analysis and Theory takes the Fourier transform
of a stretch of time series data as the basic quantity to work with and shows the
power of that approach. It considers second- and higher-order parameters and
estimates them equally, thereby handling non-Gaussian series and nonlinear
systems directly. The included proofs, which are generally short, are based on
cumulants.
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Intended for students and researchers, this text employs basic techniques of univariate and multivariate
statistics for the analysis of time series and signals. It provides a broad collection of theorems, placing the
techniques on firm theoretical ground. The techniques, which are illustrated by data analyses, are discussed
in both a heuristic and a formal manner, making the book useful for both the applied and the theoretical
worker. An extensive set of original exercises is included. Time Series: Data Analysis and Theory takes the
Fourier transform of a stretch of time series data as the basic quantity to work with and shows the power of
that approach. It considers second- and higher-order parameters and estimates them equally, thereby
handling non-Gaussian series and nonlinear systems directly. The included proofs, which are generally short,
are based on cumulants.
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Editorial Review

Review
'Intended for students and researchers, this text employs basic techniques of univariate and multivariate
statistics for the analysis of time series and signals. It covers a broad collection of theorems. The techniques
are illustrated by data analyses and are discussed both heuristically and formally to serve both the applied
and the theoretical worker.' IEEE Signal Processing Magazine

About the Author
David R. Brillinger is a Professor in the Department of Statistics at the University of California, Berkeley,
and is also chair of the Bernoulli Society's Committee on Probability and Statistics in the Physical Sciences.
A native Canadian, he is President of the Statistical Society of Canada for the year 2001-2002. Dr. Brillinger
is the recipient of many awards in mathematics and statistics, has edited and served on the editorial boards of
several distinguished journals, and is a frequent invited lecturer.

Users Review

From reader reviews:

Allan Carle:

Do you have favorite book? If you have, what is your favorite's book? Reserve is very important thing for us
to find out everything in the world. Each e-book has different aim or perhaps goal; it means that guide has
different type. Some people really feel enjoy to spend their time for you to read a book. They can be reading
whatever they acquire because their hobby is usually reading a book. How about the person who don't like
looking at a book? Sometime, individual feel need book when they found difficult problem or exercise. Well,
probably you will need this Time Series: Data Analysis and Theory (Classics in Applied Mathematics, 36).

Stephen Adams:

In this 21st millennium, people become competitive in each and every way. By being competitive today,
people have do something to make these survives, being in the middle of the crowded place and notice by
means of surrounding. One thing that sometimes many people have underestimated the item for a while is
reading. Yep, by reading a reserve your ability to survive enhance then having chance to stand than other is
high. In your case who want to start reading a new book, we give you this particular Time Series: Data
Analysis and Theory (Classics in Applied Mathematics, 36) book as beginner and daily reading reserve.
Why, because this book is more than just a book.

David Burch:

This book untitled Time Series: Data Analysis and Theory (Classics in Applied Mathematics, 36) to be one
of several books this best seller in this year, that is because when you read this guide you can get a lot of
benefit in it. You will easily to buy this specific book in the book retail outlet or you can order it through



online. The publisher with this book sells the e-book too. It makes you quickly to read this book, as you can
read this book in your Smart phone. So there is no reason to your account to past this guide from your list.

Robert Hill:

Reading a guide tends to be new life style within this era globalization. With reading you can get a lot of
information which will give you benefit in your life. Using book everyone in this world can easily share their
idea. Guides can also inspire a lot of people. A lot of author can inspire their own reader with their story or
their experience. Not only situation that share in the ebooks. But also they write about the ability about
something that you need illustration. How to get the good score toefl, or how to teach your children, there are
many kinds of book that exist now. The authors in this world always try to improve their proficiency in
writing, they also doing some investigation before they write with their book. One of them is this Time
Series: Data Analysis and Theory (Classics in Applied Mathematics, 36).
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