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The state-space approach provides a formal framework where any result or procedure developed for a basic
model can be seamlessly applied to a standard formulation written in state-space form. Moreover, it can
accommodate with a reasonable effort nonstandard situations, such as observation errors, aggregation
constraints, or missing in-sample values.

Exploring the advantages of this approach, State-Space Methods for Time Series Analysis: Theory,
Applications and Software presents many computational procedures that can be applied to a previously
specified linear model in state-space form.

After discussing the formulation of the state-space model, the book illustrates the flexibility of the state-
space representation and covers the main state estimation algorithms: filtering and smoothing. It then shows
how to compute the Gaussian likelihood for unknown coefficients in the state-space matrices of a given
model before introducing subspace methods and their application. It also discusses signal extraction,
describes two algorithms to obtain the VARMAX matrices corresponding to any linear state-space model,
and addresses several issues relating to the aggregation and disaggregation of time series. The book
concludes with a cross-sectional extension to the classical state-space formulation in order to accommodate
longitudinal or panel data. Missing data is a common occurrence here, and the book explains imputation
procedures necessary to treat missingness in both exogenous and endogenous variables.

Web Resource
The authors’ E4 MATLAB® toolbox offers all the computational procedures, administrative and analytical
functions, and related materials for time series analysis. This flexible, powerful, and free software tool
enables readers to replicate the practical examples in the text and apply the procedures to their own work.
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From reader reviews:

Thomas Schulz:

The book State-Space Methods for Time Series Analysis: Theory, Applications and Software (Chapman &
Hall/CRC Monographs on Statistics & Applied Probability) can give more knowledge and information about
everything you want. So why must we leave the great thing like a book State-Space Methods for Time Series
Analysis: Theory, Applications and Software (Chapman & Hall/CRC Monographs on Statistics & Applied
Probability)? Some of you have a different opinion about book. But one aim this book can give many facts
for us. It is absolutely appropriate. Right now, try to closer using your book. Knowledge or details that you
take for that, it is possible to give for each other; it is possible to share all of these. Book State-Space
Methods for Time Series Analysis: Theory, Applications and Software (Chapman & Hall/CRC Monographs
on Statistics & Applied Probability) has simple shape but you know: it has great and big function for you.
You can look the enormous world by open and read a reserve. So it is very wonderful.

Daniel Buch:

This State-Space Methods for Time Series Analysis: Theory, Applications and Software (Chapman &
Hall/CRC Monographs on Statistics & Applied Probability) is great guide for you because the content that is
certainly full of information for you who also always deal with world and get to make decision every minute.
This particular book reveal it info accurately using great manage word or we can say no rambling sentences
within it. So if you are read the idea hurriedly you can have whole info in it. Doesn't mean it only provides
straight forward sentences but tricky core information with wonderful delivering sentences. Having State-
Space Methods for Time Series Analysis: Theory, Applications and Software (Chapman & Hall/CRC
Monographs on Statistics & Applied Probability) in your hand like finding the world in your arm,
information in it is not ridiculous one. We can say that no guide that offer you world in ten or fifteen second
right but this reserve already do that. So , this is good reading book. Hey there Mr. and Mrs. busy do you still
doubt which?

Dennis Rodriguez:

Is it you who having spare time subsequently spend it whole day by watching television programs or just
telling lies on the bed? Do you need something new? This State-Space Methods for Time Series Analysis:
Theory, Applications and Software (Chapman & Hall/CRC Monographs on Statistics & Applied Probability)
can be the response, oh how comes? It's a book you know. You are therefore out of date, spending your extra
time by reading in this brand-new era is common not a nerd activity. So what these publications have than
the others?

Peter Chatman:

Publication is one of source of know-how. We can add our expertise from it. Not only for students but



additionally native or citizen want book to know the up-date information of year to be able to year. As we
know those books have many advantages. Beside we all add our knowledge, can bring us to around the
world. From the book State-Space Methods for Time Series Analysis: Theory, Applications and Software
(Chapman & Hall/CRC Monographs on Statistics & Applied Probability) we can have more advantage.
Don't one to be creative people? For being creative person must want to read a book. Just choose the best
book that appropriate with your aim. Don't be doubt to change your life with this book State-Space Methods
for Time Series Analysis: Theory, Applications and Software (Chapman & Hall/CRC Monographs on
Statistics & Applied Probability). You can more inviting than now.
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