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This book provides a synthesis of concepts and materials that ordinarily appear
separately in time series and econometrics literature, presenting a comprehensive
review of both theoretical and applied concepts. Perhaps the most novel feature
of the book is its use of Kalman filtering together with econometric and time
series methodology. From a technical point of view, state space models and the
Kalman filter play a key role in the statistical treatment of structural time series
models. This technique was originally developed in control engineering but is
becoming increasingly important in economics and operations research. The
book is primarily concerned with modeling economic and social time series and
with addressing the special problems that the treatment of such series pose.
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Editorial Review

Review
"A well-written book by an author who has made numerous important contributions to the literature of
forecasting, time series, and Kalman filters. It is a practical book in the sense that it not only discusses the
definitions, interpretations, and analyses of structural time series models, but also illustrates the techniques."
Choice

"It is difficult to compare this well-written, practical book to other books on time series because it is unique
and unconventional in its approach to the subject....It accomplishes the difficult task of making the subject
accessible to students and practitioners having relatively modest preparation in mathematics and statistics. I
recommend it for acquisition by any undergraduate/graduate sciences or mathematics library, and it would be
an excellent choice for a wide variety of classroom uses." John E. Angus, Technometrics

Users Review

From reader reviews:

Lola Taylor:

Do you have favorite book? In case you have, what is your favorite's book? Publication is very important
thing for us to know everything in the world. Each guide has different aim or even goal; it means that reserve
has different type. Some people really feel enjoy to spend their a chance to read a book. These are reading
whatever they have because their hobby is reading a book. Why not the person who don't like looking at a
book? Sometime, particular person feel need book after they found difficult problem or even exercise. Well,
probably you will require this Forecasting, Structural Time Series Models and the Kalman Filter.

Larry Swartz:

With other case, little men and women like to read book Forecasting, Structural Time Series Models and the
Kalman Filter. You can choose the best book if you'd prefer reading a book. So long as we know about how
is important a new book Forecasting, Structural Time Series Models and the Kalman Filter. You can add
knowledge and of course you can around the world by just a book. Absolutely right, since from book you can
know everything! From your country until finally foreign or abroad you can be known. About simple thing
until wonderful thing you are able to know that. In this era, we could open a book as well as searching by
internet unit. It is called e-book. You can utilize it when you feel bored stiff to go to the library. Let's read.

Robert Olsen:

Here thing why this particular Forecasting, Structural Time Series Models and the Kalman Filter are
different and reliable to be yours. First of all studying a book is good nonetheless it depends in the content of
the usb ports which is the content is as tasty as food or not. Forecasting, Structural Time Series Models and
the Kalman Filter giving you information deeper including different ways, you can find any book out there



but there is no book that similar with Forecasting, Structural Time Series Models and the Kalman Filter. It
gives you thrill examining journey, its open up your current eyes about the thing that will happened in the
world which is maybe can be happened around you. You can actually bring everywhere like in area, café, or
even in your way home by train. In case you are having difficulties in bringing the imprinted book maybe the
form of Forecasting, Structural Time Series Models and the Kalman Filter in e-book can be your substitute.

David Blunt:

What is your hobby? Have you heard which question when you got learners? We believe that that problem
was given by teacher to their students. Many kinds of hobby, Everybody has different hobby. Therefore you
know that little person just like reading or as studying become their hobby. You have to know that reading is
very important and book as to be the factor. Book is important thing to incorporate you knowledge, except
your personal teacher or lecturer. You see good news or update regarding something by book. Numerous
books that can you decide to try be your object. One of them is niagra Forecasting, Structural Time Series
Models and the Kalman Filter.
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