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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
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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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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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Editorial Review

Review
"quite possibly the most accessible introductory text on the subject. Chatfield's is most highly recommended
whether as a teaching text or one for self-instruction." - Journal of the Royal Statistical Society, Issue 167 (4)
"This textbook is well-known for everyone who is interested in time series analysisa substantial revision has
taken placeit is an excellent textbook for undergraduate and postgraduate students, and can also be used by
research workers as a reference or for self-tuition." -Zentralblatt MATH 1050 ..." there is no question that
this text is the most accessible text on time series in existence..." -Dennis Cox, Rice University "The author's
conversational style helps the reader to understand inherently difficult topics." - Journal of Quality
Technology "This well-written book provides an excellent nontechnical introduction..." - Journal of the
American Statistical Association ..."the only book I would recommend to readers for a safe, practically
minded, non-mathematical introduction to a fairly broad cross section of topics..." - Neville Davies,
Nottingham Trent University

Users Review

From reader reviews:

Arthur Haase:

Do you have favorite book? If you have, what is your favorite's book? Reserve is very important thing for us
to know everything in the world. Each publication has different aim or even goal; it means that book has
different type. Some people feel enjoy to spend their time and energy to read a book. They are really reading
whatever they have because their hobby will be reading a book. How about the person who don't like reading
through a book? Sometime, man feel need book once they found difficult problem or perhaps exercise. Well,
probably you will want this The Analysis of Time Series: An Introduction, Sixth Edition (Chapman &
Hall/CRC Texts in Statistical Science).

Allie Littlefield:

Book is usually written, printed, or highlighted for everything. You can learn everything you want by a e-
book. Book has a different type. To be sure that book is important factor to bring us around the world. Next
to that you can your reading talent was fluently. A reserve The Analysis of Time Series: An Introduction,
Sixth Edition (Chapman & Hall/CRC Texts in Statistical Science) will make you to be smarter. You can feel
considerably more confidence if you can know about every little thing. But some of you think this open or
reading the book make you bored. It is not necessarily make you fun. Why they can be thought like that?
Have you in search of best book or suited book with you?

Carolyn Cook:

Reading a book to be new life style in this yr; every people loves to read a book. When you learn a book you
can get a lots of benefit. When you read textbooks, you can improve your knowledge, because book has a lot



of information into it. The information that you will get depend on what kinds of book that you have read. In
order to get information about your study, you can read education books, but if you act like you want to
entertain yourself look for a fiction books, this kind of us novel, comics, in addition to soon. The The
Analysis of Time Series: An Introduction, Sixth Edition (Chapman & Hall/CRC Texts in Statistical Science)
will give you new experience in reading through a book.

Lashunda McCloud:

Book is one of source of know-how. We can add our information from it. Not only for students and also
native or citizen will need book to know the change information of year to be able to year. As we know those
books have many advantages. Beside most of us add our knowledge, also can bring us to around the world.
Through the book The Analysis of Time Series: An Introduction, Sixth Edition (Chapman & Hall/CRC Texts
in Statistical Science) we can have more advantage. Don't someone to be creative people? To get creative
person must love to read a book. Merely choose the best book that ideal with your aim. Don't be doubt to
change your life with that book The Analysis of Time Series: An Introduction, Sixth Edition (Chapman &
Hall/CRC Texts in Statistical Science). You can more desirable than now.
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