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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:

Martha Albarado:

Do you have favorite book? In case you have, what is your favorite's book? Guide is very important thing for
us to learn everything in the world. Each reserve has different aim or maybe goal; it means that publication
has different type. Some people sense enjoy to spend their time to read a book. They are reading whatever
they have because their hobby is usually reading a book. Why not the person who don't like reading a book?
Sometime, individual feel need book when they found difficult problem as well as exercise. Well, probably
you'll have this Forecasting, Structural Time Series Models and the Kalman Filter.

Dennis Rodriguez:

Exactly why? Because this Forecasting, Structural Time Series Models and the Kalman Filter is an
unordinary book that the inside of the e-book waiting for you to snap it but latter it will jolt you with the
secret it inside. Reading this book alongside it was fantastic author who have write the book in such
awesome way makes the content within easier to understand, entertaining method but still convey the
meaning totally. So , it is good for you because of not hesitating having this nowadays or you going to regret
it. This unique book will give you a lot of gains than the other book have got such as help improving your
expertise and your critical thinking means. So , still want to postpone having that book? If I had been you I
will go to the guide store hurriedly.

Robert Williams:

Many people spending their time by playing outside along with friends, fun activity using family or just
watching TV all day every day. You can have new activity to spend your whole day by reading through a
book. Ugh, you think reading a book really can hard because you have to bring the book everywhere? It all



right you can have the e-book, bringing everywhere you want in your Mobile phone. Like Forecasting,
Structural Time Series Models and the Kalman Filter which is having the e-book version. So , try out this
book? Let's view.

Jennifer Fountain:

A lot of reserve has printed but it differs. You can get it by online on social media. You can choose the best
book for you, science, comic, novel, or whatever simply by searching from it. It is called of book
Forecasting, Structural Time Series Models and the Kalman Filter. You can include your knowledge by it.
Without causing the printed book, it can add your knowledge and make an individual happier to read. It is
most critical that, you must aware about publication. It can bring you from one destination to other place.
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