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Time Series Analysis and Its Applications, second edition, presents a balanced
and comprehensive treatment of both time and frequency domain methods with
accompanying theory. Numerous examples using non-trivial data illustrate
solutions to problems such as evaluating pain perception experiments using
magnetic resonance imaging, monitoring a nuclear test ban treaty, evaluating the
volatility of an asset, or finding a gene in a DNA sequence. The book is designed
to be useful as a text for graduate level students in the physical, biological and
social sciences and as a graduate level text in statistics. Some parts may also
serve as an undergraduate introductory course.

Material from the first edition of the text has been updated by adding examples
and associated code based on the freeware R statistical package. As in the first
edition, modern developments involving categorical time series analysis and the
spectral envelope, multivariate spectral methods, long memory series, nonlinear
models, longitudinal data analysis, resampling techniques, GARCH models,
stochastic volatility models, wavelets, and Monte Carlo Markov chain integration
methods are incorporated in the text. In this edition, the material has been divided
into smaller chapters, and the coverage of financial time series, including
GARCH and stochastic volatility models, has been expanded. These topics add to
a classical coverage of time series regression, univariate and multivariate
ARIMA models, spectral analysis and state-space models.
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Time Series Analysis and Its Applications, second edition, presents a balanced and comprehensive treatment
of both time and frequency domain methods with accompanying theory. Numerous examples using non-
trivial data illustrate solutions to problems such as evaluating pain perception experiments using magnetic
resonance imaging, monitoring a nuclear test ban treaty, evaluating the volatility of an asset, or finding a
gene in a DNA sequence. The book is designed to be useful as a text for graduate level students in the
physical, biological and social sciences and as a graduate level text in statistics. Some parts may also serve as
an undergraduate introductory course.

Material from the first edition of the text has been updated by adding examples and associated code based on
the freeware R statistical package. As in the first edition, modern developments involving categorical time
series analysis and the spectral envelope, multivariate spectral methods, long memory series, nonlinear
models, longitudinal data analysis, resampling techniques, GARCH models, stochastic volatility models,
wavelets, and Monte Carlo Markov chain integration methods are incorporated in the text. In this edition, the
material has been divided into smaller chapters, and the coverage of financial time series, including GARCH
and stochastic volatility models, has been expanded. These topics add to a classical coverage of time series
regression, univariate and multivariate ARIMA models, spectral analysis and state-space models.
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Editorial Review

Review

From the reviews of the second edition:

"The book gives an introduction to time series analysis. It is designed as a textbook at both the undergraduate
and graduate level and as a reference work for practitioners … . This now available second edition of the
book differs from the first … by several substantial changes. … the presentation has improved. The
consideration of new material makes it more attractive as well. Moreover, the use of the R package … makes
the book more interesting … ." (Wolfgang Schmid, Zentrablatt MATH, Vol. 1096 (22), 2006)

"This is the second edition of a text first published in 2000 … . The text is intended as a course text for a
time series analysis class at the graduate level. … I believe that every time series teacher and researcher
should own this text." (Robert Lund, Journal of the American Statistical Association, Vol. 102 (479), 2007)

"This is the second edition of a text first published in 2000 … . The book is intended as a course text for a
graduate-level time series analysis class. It presents a very readable introduction to time series, and uses
numerous examples based on nontrivial data to illustrate the methods. … Altogether, the book offers a
balanced and comprehensive treatment of both time and frequency domain methods with accompanying
theory. Compared to other established texts, it presents a more modern slice of the discipline." (Rainer
Schlittgen, Advances in Statistical Analysis, Vol. 92, 2008)

"A textbook aimed at graduate-level students, while … the book could also serve as an undergraduate
introductory course in time series analysis. … The clear division between time and frequency domain
methods produces a well balanced and comprehensive treatment of modern time series analysis … . The
book certainly fulfils its claim to be suitable as a textbook for courses at both the undergraduate and graduate
levels, as tutors can pick and choose from an abundance of material at different levels of complexity." (Pieter
Bastiaan Ober, Journal of Applied Statistics, Vol. 35 (2), 2008)

From the Back Cover

Time Series Analysis and Its Applications, Second Edition, presents a balanced and comprehensive treatment
of both time and frequency domain methods with accompanying theory. Numerous examples using non-
trivial data illustrate solutions to problems such as evaluating pain perception experiments using magnetic
resonance imaging, monitoring a nuclear test ban treaty, evaluating the volatility of an asset, or finding a
gene in a DNA sequence. The book is designed to be useful as a text for graduate level students in the
physical, biological and social sciences and as a graduate level text in statistics. Some parts may also serve as
an undergraduate introductory course.

Material from the first edition of the text has been updated by adding examples and associated code based on
the freeware R statistical package. As in the first edition, modern developments involving categorical time
series analysis and the spectral envelope, multivariate spectral methods, long memory series, nonlinear
models, longitudinal data analysis, resampling techniques, GARCH models, stochastic volatility models,
wavelets, and Monte Carlo Markov chain integration methods are incorporated in the text. In this edition, the



material has been divided into smaller chapters, and the coverage of financial time series, including GARCH
and stochastic volatility models, has been expanded. These topics add to a classical coverage of time series
regression, univariate and multivariate ARIMA models, spectral analysis and state-space models.

R.H. Shumway is Professor of Statistics at the University of California, Davis. He is a Fellow of the
American Statistical Association and a member of the International Statistical Institute. He won the 1986
American Statistical Association Award for Outstanding Statistical Application and the 1992 Communicable
Diseases Center Statistics Award; both awards were for joint papers on time series applications. He is the
author of a previous 1988 Prentice-Hall text on applied time series analysis.

D.S. Stoffer is Professor of Statistics at the University of Pittsburgh. He has made seminal contributions to
the analysis of categorical time series and won the 1989 American Statistical Association Award for
Outstanding Statistical Application in a joint paper analyzing categorical time series arising in infant sleep-
state cycling. He is currently a Departmental Editor for the Journal of Forecasting and Associate Editor of
the Annals of the Institute of Statistical Mathematics.

 

Users Review

From reader reviews:

Louis Clark:

What do you think of book? It is just for students because they're still students or this for all people in the
world, the particular best subject for that? Just you can be answered for that problem above. Every person
has various personality and hobby for every single other. Don't to be forced someone or something that they
don't would like do that. You must know how great along with important the book Time Series Analysis and
Its Applications: With R Examples (Springer Texts in Statistics). All type of book are you able to see on
many sources. You can look for the internet solutions or other social media.

David Robinson:

Spent a free a chance to be fun activity to complete! A lot of people spent their free time with their family, or
their particular friends. Usually they carrying out activity like watching television, about to beach, or picnic
within the park. They actually doing same thing every week. Do you feel it? Do you want to something
different to fill your own personal free time/ holiday? Can be reading a book might be option to fill your free
of charge time/ holiday. The first thing that you'll ask may be what kinds of book that you should read. If you
want to consider look for book, may be the publication untitled Time Series Analysis and Its Applications:
With R Examples (Springer Texts in Statistics) can be very good book to read. May be it might be best
activity to you.

Brian Faber:

In this era which is the greater man or who has ability to do something more are more important than other.
Do you want to become among it? It is just simple method to have that. What you are related is just spending



your time not much but quite enough to experience a look at some books. One of the books in the top list in
your reading list is Time Series Analysis and Its Applications: With R Examples (Springer Texts in
Statistics). This book which is qualified as The Hungry Hills can get you closer in becoming precious person.
By looking right up and review this guide you can get many advantages.

Joan James:

Book is one of source of know-how. We can add our information from it. Not only for students but native or
citizen want book to know the update information of year for you to year. As we know those books have
many advantages. Beside all of us add our knowledge, also can bring us to around the world. From the book
Time Series Analysis and Its Applications: With R Examples (Springer Texts in Statistics) we can take more
advantage. Don't that you be creative people? To be creative person must like to read a book. Just choose the
best book that appropriate with your aim. Don't possibly be doubt to change your life with that book Time
Series Analysis and Its Applications: With R Examples (Springer Texts in Statistics). You can more inviting
than now.
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