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This book explores widely used seasonal adjustment methods and recent
developmentsin real time trend-cycle estimation. It discusses in detail the
properties and limitations of X12ARIMA, TRAMO-SEATS and STAMP - the
main seasonal adjustment methods used by statistical agencies. Several real-
world casesillustrate each method and real data examples can be followed
throughout the text. The trend-cycle estimation is presented using nonparametric
techniques based on moving averages, linear filters and reproducing kernel
Hilbert spaces, taking recent advances into account. The book provides a
systematical treatment of results that to date have been scattered throughout the
literature.

Seasonal adjustment and real time trend-cycle prediction play an essential part at
al levels of activity in modern economies. They are used by governments to
counteract cyclical recessions, by central banks to control inflation, by decision
makers for better modeling and planning and by hospitals, manufacturers,
builders, transportation, and consumers in general to decide on appropriate
action.

This book appealsto practitioners in government institutions, finance and
business, macroeconomists, and other professionals who use economic data as
well as academic researchersin time series analysis, seasonal adjustment
methods, filtering and signal extraction. It is also useful for graduate and final -
year undergraduate courses in econometrics and time series with a good
understanding of linear regression and matrix algebra, aswell as ARIMA
modelling.
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This book explores widely used seasonal adjustment methods and recent developmentsin real time trend-
cycle estimation. It discusses in detail the properties and limitations of X12ARIMA, TRAMO-SEATS and
STAMP - the main seasonal adjustment methods used by statistical agencies. Several real-world cases
illustrate each method and real data examples can be followed throughout the text. The trend-cycle
estimation is presented using nonparametric technigques based on moving averages, linear filters and
reproducing kernel Hilbert spaces, taking recent advances into account. The book provides a systematical
treatment of results that to date have been scattered throughout the literature.

Seasonal adjustment and real time trend-cycle prediction play an essential part at al levels of activity in
modern economies. They are used by governments to counteract cyclical recessions, by central banks to
control inflation, by decision makers for better modeling and planning and by hospitals, manufacturers,

builders, transportation, and consumers in general to decide on appropriate action.

This book appeals to practitioners in government institutions, finance and business, macroeconomists, and
other professionals who use economic data as well as academic researchers in time series analysis, seasona
adjustment methods, filtering and signal extraction. It is also useful for graduate and final-year
undergraduate courses in econometrics and time series with a good understanding of linear regression and
matrix algebra, aswell as ARIMA modelling.
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Editorial Review
From the Back Cover

This book explores widely used seasonal adjustment methods and recent developmentsin real time trend-
cycle estimation. It discussesin detail the properties and limitations of X12ARIMA, TRAMO-SEATS and
STAMP - the main seasonal adjustment methods used by statistical agencies. Severa real-world cases
illustrate each method and real data examples can be followed throughout the text. The trend-cycle
estimation is presented using nonparametric techniques based on moving averages, linear filters and
reproducing kernel Hilbert spaces, taking recent advances into account. The book provides a systematical
treatment of results that to date have been scattered throughout the literature.

Seasonal adjustment and real time trend-cycle prediction play an essentia part at al levels of activity in
modern economies. They are used by governments to counteract cyclical recessions, by central banksto
control inflation, by decision makers for better modeling and planning and by hospitals, manufacturers,

builders, transportation, and consumersin general to decide on appropriate action.

This book appeals to practitioners in government institutions, finance and business, macroeconomists, and
other professionals who use economic data as well as academic researchers in time series analysis, seasona
adjustment methods, filtering and signal extraction. It is also useful for graduate and final-year
undergraduate courses in econometrics and time series with a good understanding of linear regression and
matrix algebra, aswell as ARIMA modelling.

About the Author

Estela Bee Dagum is currently a Research Professor of the Department of Statistical Sciences of the
University of Bologna, Italy where she was a Full Professor for 10 years until 2007 (appointed by Chiara
Fama, an Italian system for appointing internationally recognized scientists of the very highest caliber). From
2007 until December 2009 she was appointed as Alumna of the Business Survey and Methodology Division
at Statistics Canadato serve as a consultant on time series issues, particularly on linkage, benchmarking,
trend and seasonal adjustment. Previously, Estelle Bee Dagum was Director of the Time Series Research and
Analysis Centre of Statistics Canada where she worked for 21 years (1972-1993). In 1980, she developed the
X11ARIMA seasonal adjustment method, later modified to X12ARIMA, which is currently used by most of
the world' s statistical agencies. In 1994, she jointly developed a benchmarking regression method that is
currently used by Statistics Canada and other agencies for benchmarking, interpolation, linkage and
reconciliation of time series systems. Estelle Bee Dagum has served as a consultant to alarge number of
governments and private entities, published 19 books on time series analysis related topics, and more than
150 papersin leading scientific and statistical journals.

Silvia Bianconcini is an Associate Professor at the Department of Statistical Sciences, University of
Bologna, where she received her PhD on Statistical Methodology for the Scientific Research. Her main
research interests are time series analysis with an emphasis on signal extraction, longitudinal data analysis
based on latent variable models, and statistical inference of generalized linear models.



Users Review
From reader reviews:
Myrtle Anderson:

This book untitled Seasonal Adjustment Methods and Real Time Trend-Cycle Estimation (Statistics for
Social and Behavioral Sciences) to be one of several books which best seller in thisyear, here is because
when you read this reserve you can get alot of benefit onto it. Y ou will easily to buy this book in the book
shop or you can order it viaonline. The publisher with this book sells the e-book too. It makes you quickly to
read this book, because you can read this book in your Touch screen phone. So thereis no reason to you to
past this reserve from your list.

Larry Dolin:

Spent afree the perfect time to be fun activity to try and do! A lot of people spent their spare time with their
family, or their very own friends. Usually they accomplishing activity like watching television, gonna beach,
or picnic inside park. They actually doing same thing every week. Do you fedl it? Would you like to
something different to fill your personal free time/ holiday? Could possibly be reading a book is usually
option to fill your totally free time/ holiday. The first thing you will ask may be what kinds of e-book that
you should read. If you want to test look for book, may be the publication untitled Seasonal Adjustment
Methods and Real Time Trend-Cycle Estimation (Statistics for Social and Behavioral Sciences) can be good
book to read. May beit could be best activity to you.

Kevin Vickers:

Seasona Adjustment Methods and Real Time Trend-Cycle Estimation (Statistics for Social and Behavioral
Sciences) can be one of your nice books that are good idea. Most of us recommend that straight away
because this guide has good vocabulary that may increase your knowledge in language, easy to understand,
bit entertaining but nonetheless delivering the information. The copy writer giving his/her effort to set every
word into joy arrangement in writing Seasonal Adjustment Methods and Real Time Trend-Cycle Estimation
(Statistics for Social and Behavioral Sciences) but doesn't forget the main point, giving the reader the hottest
and based confirm resource info that maybe you can be one among it. This great information may drawn you
into brand-new stage of crucial imagining.

Larry Huff:

That book can make you to fedl relax. Thisbook Seasonal Adjustment Methods and Real Time Trend-Cycle
Estimation (Statistics for Social and Behavioral Sciences) was colourful and of course has pictures around.
Aswe know that book Seasonal Adjustment Methods and Real Time Trend-Cycle Estimation (Statistics for
Socia and Behavioral Sciences) has many kinds or category. Start from kids until young adults. For example
Naruto or Private eye Conan you can read and believe you are the character on there. So , not at all of book
usually are make you bored, any it offers you feel happy, fun and rest. Try to choose the best book for you
personally and try to like reading which.
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