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State-space models as an important mathematical tool has been widely used in many different fields. This
edited collection explores recent theoretical developments of the models and their applications in economics
and finance. The book includes nonlinear and non-Gaussian time series models, regime-switching and
hidden Markov models, continuous- or discrete-time state processes, and models of equally-spaced or
irregularly-spaced (discrete or continuous) observations. The contributed chapters are divided into four parts.
The first part is on Particle Filtering and Parameter Learning in Nonlinear State-Space Models. The second
part focuses on the application of Linear State-Space Models in Macroeconomics and Finance. The third part
deals with Hidden Markov Models, Regime Switching and Mathematical Finance and the fourth part is on
Nonlinear State-Space Models for High Frequency Financial Data.  The book will appeal to graduate
students and researchers studying state-space modeling in economics, statistics, and mathematics, as well as
to finance professionals.
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From reader reviews:

Willie Hodges:

As people who live in typically the modest era should be change about what going on or information even
knowledge to make them keep up with the era which can be always change and move ahead. Some of you
maybe will probably update themselves by studying books. It is a good choice for you personally but the
problems coming to a person is you don't know which you should start with. This State-Space Models:
Applications in Economics and Finance: 1 (Statistics and Econometrics for Finance) is our recommendation
to make you keep up with the world. Why, because this book serves what you want and need in this era.

Kim Bogdan:

Now a day individuals who Living in the era everywhere everything reachable by interact with the internet
and the resources inside it can be true or not need people to be aware of each data they get. How many
people to be smart in having any information nowadays? Of course the solution is reading a book. Reading a
book can help persons out of this uncertainty Information mainly this State-Space Models: Applications in
Economics and Finance: 1 (Statistics and Econometrics for Finance) book as this book offers you rich
information and knowledge. Of course the data in this book hundred % guarantees there is no doubt in it as
you know.

Richard Shumate:

Reading a publication tends to be new life style with this era globalization. With looking at you can get a lot
of information which will give you benefit in your life. With book everyone in this world can easily share
their idea. Books can also inspire a lot of people. A lot of author can inspire all their reader with their story
or even their experience. Not only the storyplot that share in the guides. But also they write about the data
about something that you need example of this. How to get the good score toefl, or how to teach children,
there are many kinds of book which exist now. The authors these days always try to improve their talent in
writing, they also doing some research before they write to the book. One of them is this State-Space
Models: Applications in Economics and Finance: 1 (Statistics and Econometrics for Finance).

Mellisa Holden:

This State-Space Models: Applications in Economics and Finance: 1 (Statistics and Econometrics for
Finance) is fresh way for you who has intense curiosity to look for some information given it relief your
hunger details. Getting deeper you upon it getting knowledge more you know or else you who still having
little bit of digest in reading this State-Space Models: Applications in Economics and Finance: 1 (Statistics
and Econometrics for Finance) can be the light food for you because the information inside this specific book
is easy to get simply by anyone. These books acquire itself in the form that is reachable by anyone, yep I
mean in the e-book type. People who think that in book form make them feel drowsy even dizzy this book is
the answer. So there isn't any in reading a guide especially this one. You can find actually looking for. It



should be here for you actually. So , don't miss the item! Just read this e-book variety for your better life in
addition to knowledge.
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