
UNICAMPANIAVAN02628201. Record Nr.

Titolo Notes on Economic Time Series Analysis : System Theoretic Perspectives
/ Masanao Aoki

Pubbl/distr/stampa Berlin, : Springer, 1983

Descrizione fisica ix, 249 p. ; 24 cm

Soggetti 93E11 - Filtering in stochastic control theory [MSC 2020]
93Cxx - Model systems in control theory [MSC 2020]
62M10 - Time series, auto-correlation, regression, etc. in statistics
(GARCH) [MSC 2020]
90-XX - Operations research, mathematical programming [MSC 2020]
62P20 - Applications of statistics to economics [MSC 2020]
93-XX - Systems theory; control [MSC 2020]
62M15 - Inference from stochastic processes and spectral analysis
[MSC 2020]
91B84 - Economic time series analysis [MSC 2020]
62M20 - Inference from stochastic processes and prediction; filtering
[MSC 2020]
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