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FOREWORD

With the socialist market economics having been developing
at high speed in China, lots of problem with complexity must be
studied and solved, such as market potential forecasting, compa-
ny management, economic modeling, stock market technical
analysis, etc. In research work, pertinent data are often incom-
plete and initially seldom in a form that specifically supports de-
cision making. The use of statistical methods to transform rele-
vant data into usable summaries is data analysis.

This book is intended to introduce data analysis methods to
readers. Maybe almost every reader wants to know which statis-
tical procedure is suitable for which data set . Unfortunately we
can’t do so in this book. Because of the complexity and random-
ness, for a given set of data, perhaps there are several statistical
procedures to deal with. Sometimes the results are the same,
sometimes are different. Which is correct or which is the best?
Understanding for data, knowing information about the back-
ground of the data and experience is very important. In this
book, we only show the readers various statistical procedures,
show them how statistics can be used to analyze data. We hope
the readers can understand statistical data analysis methods by
studying thd examples which we carefully collected in this book.

We emphasized statistical idea in this book. The discussion
is not calculus-based. We almost ignored all mathematical proofs
because it isn’t the first. But we hope that the readers have had
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fundamental training in probability and statistics. If one has had
a first course in statistics, he will read this book without difficul-
ty.

In original, there are four areas in our plan: statistical pro-
cedures (included regression, data comparisons, etc. ) multivari-
ate statistical analysis, time series analysis and economical mod-
eling. The content is too much to include in one book, so we di-
vided the content into two parts. This book introduces statistical
methods and time series analysis and forecasting methods.

As well known, to do data analysis, computers and a useful
computer statistical software package are necessary. In chapter
2, we introduce the SAS system. This work was supported by
SAS Institute Ltd. (Shanghai Representative Office). We are
thankful to them for their consistent support in our research
work. In our experience, SAS system is a useful tool in data
analysis. In this book, we will introduce relevant SAS syntax
and commands at the end of almost every chapter, and show the
readers how to use SAS system to realize the procedures de-
scribed in this chapter.

Chapter 3 offers statistical description about data set. Data
comparisons (include hypothesis test), regression, nonparamet-
ric and variange analysis are in chapter 4—7. In chapter §—10,
we discussed various time series, included the time series with
trend or no trend, and we deal with seasonal sertes. Box-Jenkins
modeling procedure is in chapter 11.

We thank Shanghai University of Finance and Economics,

Stock and Future Institute for their supporting.
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