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This volume presents original and up-to-date studies in unobserved components
(UC) time series models from both theoretical and methodological perspectives.
It also presents empirical studies where the UC time series methodology is
adopted. Drawing on the intellectual influence of Andrew Harvey, the work
covers three main topics: the theory and methodology for unobserved
components time series models; applications of unobserved componentstime
series models; and time series econometrics and estimation and testing. These
types of time series models have seen wide application in economics, statistics,
finance, climate change, engineering, biostatistics, and sports statistics.

The volume effectively provides akey review into relevant research directions
for UC time series econometrics and will be of interest to econometricians, time
series statisticians, and practitioners (government, central banks, business) in
time series analysis and forecasting, as well to researchers and graduate students
in statistics, econometrics, and engineering.
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This volume presents original and up-to-date studies in unobserved components (UC) time series models
from both theoretical and methodological perspectives. It also presents empirical studies where the UC time
series methodol ogy is adopted. Drawing on the intellectual influence of Andrew Harvey, the work covers
three main topics: the theory and methodology for unobserved components time series models; applications
of unobserved components time series models; and time series econometrics and estimation and testing.
These types of time series models have seen wide application in economics, statistics, finance, climate
change, engineering, biostatistics, and sports statistics.

The volume effectively provides akey review into relevant research directions for UC time series
econometrics and will be of interest to econometricians, time series statisticians, and practitioners
(government, central banks, business) in time series analysis and forecasting, as well to researchers and
graduate students in statistics, econometrics, and engineering.
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Editorial Review

About the Author

Siem Jan Koopman, Professor of Econometrics, VU University Amsterdam,Neil Shephard, Professor of
Economics and of Satistics, Harvard University

Siem Jan Koopman is a Professor of Econometrics at the VU University Amsterdam and Research Fellow at
the Tinbergen Institute. Furthermore, he is a Visiting Professor at CREATES, University of Aarhus and a
Visiting Researcher at the European Central Bank, Financial Research. He has held positions at L SE and
Tilburg University, and has been a Research Fellow at the US Bureau of the Census, Washington DC, and a
Fernand Braudel Senior Fellow at the European University Institute, Florence.

Neil Shephard is Professor of Economics and of Statistics at Harvard University. He previously was a faculty
member at the L SE and Oxford University. He was elected a Fellow of the Econometric Society in 2004 and
aFellow of the British Academy in 2006. He received an honourary doctorate in economics from Aarhus
University in 2009. He was award the Richard Stone Prize in Applied Econometricsin 2012. He has been an
associate editor of the academic journal Econometrica since 2002. He has previously been on the editorial
boards of, for example, Review of Economic Studies, Biometrika and JRSSB.

Users Review
From reader reviews:
David Unruh:

The publication untitled Unobserved Components and Time Series Econometricsis the reserve that
recommended to you to learn. Y ou can see the quality of the publication content that will be shown to
anyone. The language that publisher use to explained their way of doing something is easily to understand.
The article author was did alot of exploration when write the book, hence the information that they share for
your requirements is absolutely accurate. Y ou also can get the e-book of Unobserved Components and Time
Series Econometrics from the publisher to make you far more enjoy freetime.

Jeffery Fulmer:

The actual book Unobserved Components and Time Series Econometrics has alot details on it. So when you
make sure to read this book you can get alot of gain. The book was written by the very famous author. The
author makes some research previous to write this book. This book very easy to read you will get the point
easily after reading this article book.

Heidi Montgomery:

Are you kind of busy person, only have 10 aswell as 15 minute in your time to upgrading your mind talent



or thinking skill even analytical thinking? Then you are receiving problem with the book when compared
with can satisfy your small amount of time to read it because all of thistime you only find guide that need
more time to be study. Unobserved Components and Time Series Econometrics can be your answer mainly
because it can be read by anyone who have those short free time problems.

Eva Lynch:

Y ou may spend your free time to study this book this reserve. This Unobserved Components and Time
Series Econometrics is simple to deliver you can read it in the area, in the beach, train and also soon. If you
did not have got much space to bring the printed book, you can buy the particular e-book. It is make you
simpler to read it. Y ou can save the particular book in your smart phone. And so there are alot of benefits
that you will get when you buy this book.
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