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Time Series Analysis by State Space Methods: Second Edition (Oxford Statistical Science Series):

8 of 8 review helpful A Comprehensive and Detailed Mathematical Treatment By Kevin S Gray If you re on the hunt
for acomprehensive and detailed mathematical treatment of State Space modeling this book may be what you re
looking for It s a heavy textbook not a how to cookbook but is well organized and well written The first author was
James Durbin the renowned statistician who passed away in 2012 at the age of This new edition updates Durbin
Koopman s important text on the state space approach to time series analysis The distinguishing feature of state space
time series modelsis that observations are regarded as made up of distinct components such as trend seasonal
regression elements and disturbance terms each of which is modelled separately The techniques that emerge from this
approach are very flexible and are capable of handling a much wider range of problems than from previous edition
provides an up to date exposition and comprehensive treatment of state space models in time series analysis This book
will be helpful to graduate students and applied statisticians working in the area of econometric modelling as
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