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The term singular spectrum comes from the spectral (eigenvalue) decomposition of a matrix A into its set
(spectrum) of eigenvalues. These eigenvalues, A, are the numbers that make the matrix A -AI singular. The
term singular spectrum analysis· is unfortunate since the traditional eigenvalue decomposition involving
multivariate data is also an analysis of the singular spectrum. More properly, singular spectrum analysis
(SSA) should be called the analysis of time series using the singular spectrum. Spectral decomposition of
matrices is fundamental to much the ory of linear algebra and it has many applications to problems in the
natural and related sciences. Its widespread use as a tool for time series analysis is fairly recent, however,
emerging to a large extent from applications of dynamical systems theory (sometimes called chaos theory).
SSA was introduced into chaos theory by Fraedrich (1986) and Broomhead and King (l986a). Prior to this,
SSA was used in biological oceanography by Colebrook (1978). In the digi tal signal processing community,
the approach is also known as the Karhunen-Loeve (K-L) expansion (Pike et aI., 1984). Like other
techniques based on spectral decomposition, SSA is attractive in that it holds a promise for a reduction in the
dimen- • Singular spectrum analysis is sometimes called singular systems analysis or singular spectrum
approach. vii viii Preface sionality. This reduction in dimensionality is often accompanied by a simpler
explanation of the underlying physics.
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From reader reviews:

Mark Feaster:

Nowadays reading books are more than want or need but also turn into a life style. This reading habit give
you lot of advantages. The advantages you got of course the knowledge the particular information inside the
book that will improve your knowledge and information. The details you get based on what kind of
publication you read, if you want drive more knowledge just go with training books but if you want
experience happy read one with theme for entertaining including comic or novel. The actual Singular
Spectrum Analysis: A New Tool in Time Series Analysis (Language of Science) is kind of guide which is
giving the reader unpredictable experience.

Peter Zimmerman:

Typically the book Singular Spectrum Analysis: A New Tool in Time Series Analysis (Language of Science)
will bring you to the new experience of reading the book. The author style to elucidate the idea is very
unique. In case you try to find new book you just read, this book very suitable to you. The book Singular
Spectrum Analysis: A New Tool in Time Series Analysis (Language of Science) is much recommended to
you to read. You can also get the e-book from the official web site, so you can more readily to read the book.

Robert Leggett:

Singular Spectrum Analysis: A New Tool in Time Series Analysis (Language of Science) can be one of your
beginning books that are good idea. We recommend that straight away because this publication has good
vocabulary that could increase your knowledge in vocabulary, easy to understand, bit entertaining but still
delivering the information. The article writer giving his/her effort to place every word into delight
arrangement in writing Singular Spectrum Analysis: A New Tool in Time Series Analysis (Language of
Science) although doesn't forget the main position, giving the reader the hottest as well as based confirm
resource details that maybe you can be certainly one of it. This great information may drawn you into new
stage of crucial considering.

Katie McCants:

This Singular Spectrum Analysis: A New Tool in Time Series Analysis (Language of Science) is great book
for you because the content that is full of information for you who all always deal with world and also have
to make decision every minute. This particular book reveal it information accurately using great arrange
word or we can claim no rambling sentences in it. So if you are read this hurriedly you can have whole
details in it. Doesn't mean it only gives you straight forward sentences but difficult core information with
wonderful delivering sentences. Having Singular Spectrum Analysis: A New Tool in Time Series Analysis
(Language of Science) in your hand like obtaining the world in your arm, information in it is not ridiculous
one. We can say that no publication that offer you world in ten or fifteen minute right but this guide already
do that. So , it is good reading book. Hi Mr. and Mrs. hectic do you still doubt this?
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