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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:

Julie Flanagan:

Information is provisions for individuals to get better life, information currently can get by anyone on
everywhere. The information can be a understanding or any news even a concern. What people must be
consider when those information which is in the former life are difficult to be find than now is taking
seriously which one is suitable to believe or which one the particular resource are convinced. If you receive
the unstable resource then you have it as your main information you will see huge disadvantage for you. All
of those possibilities will not happen with you if you take Time Series: Data Analysis and Theory (Classics
in Applied Mathematics, 36) as the daily resource information.

Robin Almeida:

Reading a book for being new life style in this year; every people loves to study a book. When you study a
book you can get a lot of benefit. When you read textbooks, you can improve your knowledge, mainly
because book has a lot of information on it. The information that you will get depend on what forms of book
that you have read. If you wish to get information about your review, you can read education books, but if
you want to entertain yourself you are able to a fiction books, such us novel, comics, in addition to soon. The
Time Series: Data Analysis and Theory (Classics in Applied Mathematics, 36) will give you new experience
in reading a book.

Edmund Morrissette:

In this particular era which is the greater man or woman or who has ability to do something more are more
valuable than other. Do you want to become one of it? It is just simple way to have that. What you are
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related is just spending your time not much but quite enough to enjoy a look at some books. One of many
books in the top checklist in your reading list is definitely Time Series: Data Analysis and Theory (Classics
in Applied Mathematics, 36). This book and that is qualified as The Hungry Slopes can get you closer in
growing to be precious person. By looking way up and review this publication you can get many advantages.

Alice Hille:

Reading a reserve make you to get more knowledge as a result. You can take knowledge and information
originating from a book. Book is written or printed or illustrated from each source which filled update of
news. In this particular modern era like now, many ways to get information are available for a person. From
media social such as newspaper, magazines, science book, encyclopedia, reference book, novel and comic.
You can add your knowledge by that book. Do you want to spend your spare time to spread out your book?
Or just searching for the Time Series: Data Analysis and Theory (Classics in Applied Mathematics, 36) when
you needed it?
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