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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:

Nancy Hedrick:

In other case, little persons like to read book Economic Time Series: Modeling and Seasonality. You can
choose the best book if you like reading a book. Providing we know about how is important any book
Economic Time Series: Modeling and Seasonality. You can add knowledge and of course you can around the
world with a book. Absolutely right, due to the fact from book you can know everything! From your country
until foreign or abroad you may be known. About simple matter until wonderful thing you can know that. In
this era, we are able to open a book or perhaps searching by internet system. It is called e-book. You should
use it when you feel bored stiff to go to the library. Let's learn.

Suzanne Cicero:

Book is actually written, printed, or descriptive for everything. You can recognize everything you want by a
reserve. Book has a different type. We all know that that book is important issue to bring us around the
world. Next to that you can your reading proficiency was fluently. A book Economic Time Series: Modeling
and Seasonality will make you to be smarter. You can feel far more confidence if you can know about every
little thing. But some of you think which open or reading a new book make you bored. It's not make you fun.
Why they are often thought like that? Have you looking for best book or acceptable book with you?

Darrell Mayo:

The e-book with title Economic Time Series: Modeling and Seasonality includes a lot of information that
you can understand it. You can get a lot of benefit after read this book. This specific book exist new
knowledge the information that exist in this book represented the condition of the world at this point. That is
important to yo7u to know how the improvement of the world. This kind of book will bring you within new
era of the glowbal growth. You can read the e-book on your smart phone, so you can read the idea anywhere
you want.

Beverly Turner:

Reading a book to get new life style in this 12 months; every people loves to learn a book. When you learn a
book you can get a great deal of benefit. When you read guides, you can improve your knowledge, since
book has a lot of information on it. The information that you will get depend on what forms of book that you
have read. In order to get information about your research, you can read education books, but if you want to
entertain yourself look for a fiction books, this kind of us novel, comics, as well as soon. The Economic
Time Series: Modeling and Seasonality provide you with new experience in reading through a book.
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