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Drawing on the authors' two decades of experience in applied modeling and data
mining, Foundations of Predictive Analytics presents the fundamental
background required for analyzing data and building models for many practical
applications, such as consumer behavior modeling, risk and marketing analytics,
and other areas. It also discusses avariety of practical topics that are frequently
missing from similar texts.

The book begins with the statistical and linear algebra/matrix foundation of
modeling methods, from distributions to cumulant and copula functions to
Cornish—Fisher expansion and other useful but hard-to-find statistical techniques.
It then describes common and unusual linear methods as well as popular
nonlinear modeling approaches, including additive models, trees, support vector
machine, fuzzy systems, clustering, naive Bayes, and neural nets. The authors go
on to cover methodologies used in time series and forecasting, such as ARIMA,
GARCH, and survival analysis. They also present arange of optimization
techniques and explore several special topics, such as Dempster—Shafer theory.

An in-depth collection of the most important fundamental material on predictive
analytics, this self-contained book provides the necessary information for
understanding various techniques for exploratory data analysis and modeling. It
explains the algorithmic detail s behind each technique (including underlying
assumptions and mathematical formulations) and shows how to prepare and
encode data, select variables, use model goodness measures, normalize odds, and
perform reject inference.

Web Resource

The book’ s website at www.DataMinerXL.com offers the DataMinerXL
software for building predictive models. The site also includes more examples
and information on modeling.
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Drawing on the authors' two decades of experience in applied modeling and data mining, Foundations of
Predictive Analytics presents the fundamental background required for analyzing data and building models
for many practical applications, such as consumer behavior modeling, risk and marketing analytics, and other
areas. It also discusses a variety of practical topics that are frequently missing from similar texts.

The book begins with the statistical and linear algebra/matrix foundation of modeling methods, from
distributions to cumulant and copula functions to Cornish—Fisher expansion and other useful but hard-to-find
statistical techniques. It then describes common and unusual linear methods as well as popular nonlinear
modeling approaches, including additive models, trees, support vector machine, fuzzy systems, clustering,
naive Bayes, and neural nets. The authors go on to cover methodologies used in time series and forecasting,
such as ARIMA, GARCH, and survival analysis. They also present arange of optimization techniques and
explore several special topics, such as Dempster—Shafer theory.

An in-depth collection of the most important fundamental material on predictive analytics, this self-
contained book provides the necessary information for understanding various techniques for exploratory data
analysis and modeling. It explains the algorithmic details behind each technique (including underlying
assumptions and mathematical formulations) and shows how to prepare and encode data, select variables,
use model goodness measures, normalize odds, and perform reject inference.

Web Resource
The book’ s website at www.DataMinerXL.com offers the DataMinerXL software for building predictive
models. The site also includes more examples and information on modeling.
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Editorial Review
Review

"The book deals with the necessary knowledge for understanding the theoretical and practical aspects
regarding the common techniques of exploratory data analysis and modeling. For a better understanding, the
underlying assumptions, mathematical formulations, and the algorithms involved by these techniques are
presented. The authors made the text self-contained, the book being designed as a supplemental and
referential resource for the practitioners dealing with this domain. The book also discusses a variety of
practical topics more or less present in the literature.”

?Book Review by Florin Gorunescu, appearing in Zentralblatt MATH, 1306 | 1

About the Author

James Wu is a Fixed Income Quant with extensive expertise in awide variety of applied analytical solutions
in consumer behavior modeling and financial engineering. He previously worked at ID Analytics, Morgan
Stanley, JPMorgan Chase, Los Alamos Computational Group, and CASA. He earned a PhD from the
University of Idaho.

Stephen Coggeshall isthe Chief Technology Officer of ID Analytics. He previously worked at Los Alamos
Computational Group, Morgan Stanley, HNC Software, CASA, and Los Alamos National Laboratory.
During his over 20 year career, Dr. Coggeshall has helped teams of scientists develop practical solutionsto
difficult business problems using advanced analytics. He earned a PhD from the University of Illinois and
was named 2008 Technology Executive of the Y ear by the San Diego Business Journal.

Users Review
From reader reviews:
Marvin Perdue:

Book isto be different for every grade. Book for children until eventually adult are different content. We all
know that that book is very important usually. The book Foundations of Predictive Analytics (Chapman &
Hall/CRC Data Mining and Knowledge Discovery Series) had been making you to know about other
knowledge and of course you can take more information. It doesn't matter what advantages for you. The
guide Foundations of Predictive Analytics (Chapman & Hall/CRC Data Mining and Knowledge Discovery
Series) is not only giving you far more new information but also for being your friend when you feel bored.
Y ou can spend your own personal spend time to read your publication. Try to make relationship while using
book Foundations of Predictive Analytics (Chapman & Hall/CRC Data Mining and Knowledge Discovery
Series). You never fed lose out for everything in case you read some books.

Kathryn Richardson:

This book untitled Foundations of Predictive Analytics (Chapman & Hall/CRC Data Mining and Knowledge



Discovery Series) to be one of several books which best seller in this year, that's because when you read this
reserve you can get alot of benefit onto it. You will easily to buy this particular book in the book shop or
you can order it viaonline. The publisher of the book sells the e-book too. It makes you quickly to read this
book, since you can read this book in your Smart phone. So there is no reason to your account to past this e-
book from your list.

Lavonne Ouédllette;

Do you have something that you enjoy such as book? The e-book lovers usually prefer to decide on book like
comic, limited story and the biggest you are novel. Now, why not attempting Foundations of Predictive
Analytics (Chapman & Hall/CRC Data Mining and Knowledge Discovery Series) that give your fun
preference will be satisfied by means of reading this book. Reading practice al over the world can be said as
the opportinity for people to know world far better then how they react in the direction of the world. It can't
be said constantly that reading behavior only for the geeky particular person but for all of you who wants to
possibly be success person. So , for all you who want to start studying as your good habit, you could pick
Foundations of Predictive Analytics (Chapman & Hall/CRC Data Mining and Knowledge Discovery Series)
become your starter.

Elsie Wallace:

Reading a book make you to get more knowledge from it. Y ou can take knowledge and information from a
book. Book iswritten or printed or outlined from each source which filled update of news. In this modern era
like today, many ways to get information are available for an individual. From media social similar to
newspaper, magazines, science guide, encyclopedia, reference book, new and comic. Y ou can add your
understanding by that book. Isn't it time to spend your spare time to spread out your book? Or just seeking
the Foundations of Predictive Analytics (Chapman & Hall/CRC Data Mining and Knowledge Discovery
Series) when you required it?
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