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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 models is 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 the main analytical system currently in use for time series
analysis, the Box-Jenkins ARIMA system. Additions to this second edition
include the filtering of nonlinear and non-Gaussian series.

Part I of the book obtains the mean and variance of the state, of a variable
intended to measure the effect of an interaction and of regression coefficients, in
terms of the observations.

Part II extends the treatment to nonlinear and non-normal models. For these,
analytical solutions are not available so methods are based on simulation.
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Editorial Review

Review
Review 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 well as researchers in the
areas of engineering, medicine and biology where state space models are used."

--Journal of the Royal Statistical Society

About the Author

James Durbin was Professor of Statistics at the London School of Economics, President of the Royal
Statistical Society and President of the International Statistical Institute. He was awarded the society's
bronze, silver and gold medals for his contribution to statistics. He is a fellow of the British Academy.

Siem Jan Koopman has been Professor of Econometrics at the Free University in Amsterdam and research
fellow at the Tinbergen Institute since 1999. He fullfills editorial duties at the Journal of Applied
Econometrics, the Journal of Forecasting, the Journal of Multivariate Analysis and Statistica Sinica.

Users Review

From reader reviews:

Agnes Henson:

Why don't make it to be your habit? Right now, try to ready your time to do the important work, like looking
for your favorite guide and reading a book. Beside you can solve your problem; you can add your knowledge
by the guide entitled Time Series Analysis by State Space Methods (Oxford Statistical Science Series). Try
to make book Time Series Analysis by State Space Methods (Oxford Statistical Science Series) as your pal.
It means that it can being your friend when you truly feel alone and beside associated with course make you
smarter than ever. Yeah, it is very fortuned to suit your needs. The book makes you more confidence because
you can know anything by the book. So , let's make new experience and knowledge with this book.

Willie Blackburn:

Have you spare time for the day? What do you do when you have far more or little spare time? Yep, you can
choose the suitable activity intended for spend your time. Any person spent their own spare time to take a
move, shopping, or went to often the Mall. How about open or maybe read a book entitled Time Series
Analysis by State Space Methods (Oxford Statistical Science Series)? Maybe it is to get best activity for you.
You know beside you can spend your time using your favorite's book, you can wiser than before. Do you
agree with the opinion or you have some other opinion?
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Kurt Hooper:

As people who live in typically the modest era should be up-date about what going on or details even
knowledge to make them keep up with the era that is certainly always change and move forward. Some of
you maybe will certainly update themselves by examining books. It is a good choice in your case but the
problems coming to an individual is you don't know what one you should start with. This Time Series
Analysis by State Space Methods (Oxford Statistical Science Series) is our recommendation to make you
keep up with the world. Why, as this book serves what you want and want in this era.

Katherine Holt:

Information is provisions for folks to get better life, information presently can get by anyone on everywhere.
The information can be a know-how or any news even a problem. What people must be consider while those
information which is from the former life are hard to be find than now's taking seriously which one would
work to believe or which one typically the resource are convinced. If you find the unstable resource then you
obtain it as your main information it will have huge disadvantage for you. All of those possibilities will not
happen inside you if you take Time Series Analysis by State Space Methods (Oxford Statistical Science
Series) as your daily resource information.
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