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Createspace Independent Publishing Platform, 2017. Paperback. Condition: New. Language: English . Brand
New Book ***** Print on Demand *****.Econometrics Toolbox provides functions for modeling economic data.
You can select and estimate economic models for simulation and forecasting. For time series modeling and
analysis, the toolbox includes univariate Bayesian linear regression, univariate ARIMAX/GARCH composite
models with several GARCH variants, multivariate VARX models, and cointegration analysis. It also provides
methods for modeling economic systems using state-space models and for estimating using the Kalman filter.
You can use a variety of diagnostics for model selection, including hypothesis tests, unit root, stationarity, and
structural change. A state-space model is a discrete-time, stochastic model that contains two sets of equations:
- One describing how a latent process transitions in time (the state equation) - Another describing how an
observer measures the latent process at each period (the observation equation) A diffuse state-space model is a
state-space model that can contain at least one state with an infinite initial variance, called a diffuse state. In
addition to having an infinite initial variance, all diffuse states are uncorrelated with all other states in the
model. In a time-invariant state-space model: - The coefficient matrices are equivalent for all periods. - The
number of states, state disturbances, observations, and observation innovations are the same for all periods. In
a time-varying state-space model: - The coefficient matrices might change from period to period. - The number
of states, state disturbances, observations, and observation innovations might change from period to period.
For example, this might happen if there is a regime shift or one of the states or observations cannot be
measured during the sampling time frame. Also, you can model seasonality using time-varying models. To
create a standard or diffuse state-space model, use ssm or dssm, respectively. For time-invariant...
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Gale Ecco, Print Editions, United States, 2010. Paperback. Condition: New. Language: English .
Brand New Book ***** Print on Demand *****.The 18th century was a wealth of knowledge,
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