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Anders Milhøj's Practical Time Series Analysis Using SAS explains and
demonstrates through examples how you can use SAS for time series analysis. It
offers modern procedures for forecasting, seasonal adjustments, and
decomposition of time series that can be used without involved statistical
reasoning. The book teaches, with numerous examples, how to apply these
procedures with very simple coding. In addition, it also gives the statistical
background for interested readers. Beginning with an introductory chapter that
covers the practical handling of time series data in SAS using the TIMESERIES
and EXPAND procedures, it goes on to explain forecasting, which is found in the
ESM procedure; seasonal adjustment, including trading-day correction using
PROC X12; and unobserved component models using the UCM procedure.

This book is part of the SAS Press program.
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book teaches, with numerous examples, how to apply these procedures with very simple coding. In addition,
it also gives the statistical background for interested readers. Beginning with an introductory chapter that
covers the practical handling of time series data in SAS using the TIMESERIES and EXPAND procedures, it
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Editorial Review

Review
In his book Practical Time Series Analysis Using SAS, Anders Milhoj does a great job of presenting the
balance between real life data, SAS coding examples, and the principles of time series data and forecasting.
He presents the foundations of univariate time series forecasting in a very methodical and structured
framework, helping the reader understand what time series are all about and how to decompose their
structure using various rigorous approaches. The author compares exponential smoothing approaches to
various other univariate parameterized approaches, making each of them understandable. Plenty of details
are offered to best understand seasonal decomposition from a SAS perspective. Lastly, unobserved
component models are discussed to round off the basics in univariate forecasting using SAS. --Tim Rey,
Director, Advanced Analytics, Business Services, The Dow Chemical Company

About the Author
Anders Milhoj is Associate Professor in the Department of Economics at the University of Copenhagen,
where he conducts research and lectures on applied statistics topics including survey sampling, regression
analysis, time series analysis, and factor analysis. A SAS user since 1984, he employs a variety of SAS
procedures in his work, such as SAS/STAT, SAS/IML, SAS/ETS, and SAS/OR. He holds university degrees
in statistics and mathematics as well as a Ph.D. in statistics, all from the University of Copenhagen.

Users Review

From reader reviews:

Scottie Hicks:

Do you have favorite book? When you have, what is your favorite's book? Book is very important thing for
us to learn everything in the world. Each reserve has different aim or maybe goal; it means that guide has
different type. Some people feel enjoy to spend their the perfect time to read a book. These are reading
whatever they have because their hobby is reading a book. How about the person who don't like reading
through a book? Sometime, particular person feel need book after they found difficult problem or exercise.
Well, probably you will need this Practical Time Series Analysis Using SAS.

Paul Moore:

Practical Time Series Analysis Using SAS can be one of your starter books that are good idea. Many of us
recommend that straight away because this publication has good vocabulary that could increase your
knowledge in language, easy to understand, bit entertaining but delivering the information. The copy writer
giving his/her effort to set every word into enjoyment arrangement in writing Practical Time Series Analysis
Using SAS but doesn't forget the main place, giving the reader the hottest and based confirm resource details
that maybe you can be among it. This great information may drawn you into new stage of crucial thinking.



Mary Cox:

Your reading 6th sense will not betray a person, why because this Practical Time Series Analysis Using SAS
guide written by well-known writer whose to say well how to make book that can be understand by anyone
who else read the book. Written in good manner for you, dripping every ideas and publishing skill only for
eliminate your own personal hunger then you still hesitation Practical Time Series Analysis Using SAS as
good book but not only by the cover but also by the content. This is one publication that can break don't
assess book by its protect, so do you still needing a different sixth sense to pick this!? Oh come on your
looking at sixth sense already said so why you have to listening to a different sixth sense.

Damian Woodward:

Reading a book make you to get more knowledge from it. You can take knowledge and information from the
book. Book is prepared or printed or created from each source that filled update of news. With this modern
era like at this point, many ways to get information are available for an individual. From media social such as
newspaper, magazines, science book, encyclopedia, reference book, book and comic. You can add your
understanding by that book. Are you ready to spend your spare time to spread out your book? Or just in
search of the Practical Time Series Analysis Using SAS when you required it?
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