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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:

Joseph Lunsford:

The book Economic Time Series: Modeling and Seasonality can give more knowledge and also the precise
product information about everything you want. Why must we leave the good thing like a book Economic
Time Series: Modeling and Seasonality? A few of you have a different opinion about publication. But one
aim this book can give many information for us. It is absolutely appropriate. Right now, try to closer along
with your book. Knowledge or data that you take for that, you may give for each other; it is possible to share
all of these. Book Economic Time Series: Modeling and Seasonality has simple shape but the truth is know:
it has great and big function for you. You can look the enormous world by open and read a guide. So it is
very wonderful.

Roberta Granger:

What do you concerning book? It is not important together with you? Or just adding material when you
require something to explain what the ones you have problem? How about your free time? Or are you busy
individual? If you don't have spare time to try and do others business, it is gives you the sense of being bored
faster. And you have extra time? What did you do? All people has many questions above. They must answer
that question simply because just their can do that. It said that about reserve. Book is familiar on every
person. Yes, it is appropriate. Because start from on pre-school until university need this kind of Economic
Time Series: Modeling and Seasonality to read.

Eugene Meunier:

Playing with family inside a park, coming to see the marine world or hanging out with friends is thing that
usually you may have done when you have spare time, after that why you don't try matter that really opposite
from that. One activity that make you not experiencing tired but still relaxing, trilling like on roller coaster
you have been ride on and with addition info. Even you love Economic Time Series: Modeling and
Seasonality, you are able to enjoy both. It is excellent combination right, you still would like to miss it?
What kind of hang type is it? Oh occur its mind hangout folks. What? Still don't understand it, oh come on
its known as reading friends.

Janice Hayes:

Economic Time Series: Modeling and Seasonality can be one of your starter books that are good idea. Most
of us recommend that straight away because this guide has good vocabulary that will increase your
knowledge in language, easy to understand, bit entertaining but delivering the information. The writer giving
his/her effort to set every word into delight arrangement in writing Economic Time Series: Modeling and
Seasonality nevertheless doesn't forget the main position, giving the reader the hottest in addition to based
confirm resource facts that maybe you can be one among it. This great information may drawn you into
completely new stage of crucial considering.
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