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Economic Time Series: Modeling and Seasonality is a focused resource on analysis of economic time
series as pertains to modeling and seasonality, presenting cutting-edge research that would otherwise be
scattered throughout diverse peer-reviewed journals. This compilation of 21 chapters showcases the cross-
fertilization between the fields of time series modeling and seasonal adjustment, as is reflected both in the
contents of the chapters and in their authorship, with contributors coming from academia and government
statistical agencies.

For easier perusal and absorption, the contents have been grouped into seven topical sections:

Section I deals with periodic modeling of time series, introducing, applying, and comparing various●

seasonally periodic models
Section II examines the estimation of time series components when models for series are misspecified in●

some sense, and the broader implications this has for seasonal adjustment and business cycle estimation
Section III examines the quantification of error in X-11 seasonal adjustments, with comparisons to error in●

model-based seasonal adjustments
Section IV discusses some practical problems that arise in seasonal adjustment: developing asymmetric●

trend-cycle filters, dealing with both temporal and contemporaneous benchmark constraints, detecting
trading-day effects in monthly and quarterly time series, and using diagnostics in conjunction with model-
based seasonal adjustment
Section V explores outlier detection and the modeling of time series containing extreme values, developing●

new procedures and extending previous work
Section VI examines some alternative models and inference procedures for analysis of seasonal economic●

time series
Section VII deals with aspects of modeling, estimation, and forecasting for nonseasonal economic time●

series

By presenting new methodological developments as well as pertinent empirical analyses and reviews of
established methods, the book provides much that is stimulating and practically useful for the serious
researcher and analyst of economic time series.
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From reader reviews:

Anthony Chan:

Inside other case, little individuals like to read book Economic Time Series: Modeling and Seasonality. You
can choose the best book if you appreciate reading a book. Provided that we know about how is important a
new book Economic Time Series: Modeling and Seasonality. You can add know-how and of course you can
around the world by a book. Absolutely right, simply because from book you can know everything! From
your country until finally foreign or abroad you will be known. About simple thing until wonderful thing you
are able to know that. In this era, we can open a book or searching by internet system. It is called e-book.
You may use it when you feel bored stiff to go to the library. Let's go through.

Marlene Childs:

Playing with family in a very park, coming to see the sea world or hanging out with buddies is thing that
usually you could have done when you have spare time, subsequently why you don't try point that really
opposite from that. Just one activity that make you not feeling tired but still relaxing, trilling like on roller
coaster you have been ride on and with addition of information. Even you love Economic Time Series:
Modeling and Seasonality, it is possible to enjoy both. It is fine combination right, you still wish to miss it?
What kind of hangout type is it? Oh occur its mind hangout men. What? Still don't get it, oh come on its
identified as reading friends.

Faye Berg:

Book is one of source of information. We can add our expertise from it. Not only for students and also native
or citizen want book to know the upgrade information of year to help year. As we know those guides have
many advantages. Beside many of us add our knowledge, also can bring us to around the world. Through the
book Economic Time Series: Modeling and Seasonality we can consider more advantage. Don't you to be
creative people? To get creative person must prefer to read a book. Merely choose the best book that ideal
with your aim. Don't be doubt to change your life at this time book Economic Time Series: Modeling and
Seasonality. You can more desirable than now.

Delores Keener:

Reading a guide make you to get more knowledge as a result. You can take knowledge and information from
your book. Book is composed or printed or created from each source that filled update of news. On this
modern era like now, many ways to get information are available for anyone. From media social just like
newspaper, magazines, science publication, encyclopedia, reference book, story and comic. You can add
your understanding by that book. Isn't it time to spend your spare time to spread out your book? Or just
trying to find the Economic Time Series: Modeling and Seasonality when you essential it?
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