
    
    
    
        
            
            
                
            

            
        
    


    
        Skip to main content

        
        

        
            
                Advertisement

                

            

        

        

    
    
        
            
                
                    
                        [image: SpringerLink]
                    
                
            
        


        
            
                
    
        Log in
    


            
        
    


    
        
            
                
                    
                        
                            
                        Menu
                    
                


                
                    
                        
                            Find a journal
                        
                    
                        
                            Publish with us
                        
                    
                        
                            Track your research
                        
                    
                


                
                    
                        
                            
                                
                                    
                                Search
                            
                        

                    
                    
                        
 
  
   
  Cart
 


                    
                

            

        
    






        
        

        
            
                
                    
                        
                    

                
            

            
    
        
            
                

                
                    
                        
                            
                                
                                    
                                        
                                        [image: Book cover]
                                    
                                    
                                
                            

                        

                        

                        
                            	Textbook
	© 2005


                            
                                New Introduction to Multiple Time Series Analysis
                            

                            
                        

                    

                    
                    

                

            

        

    

            
    
        
            	
                        Home



	
                        Textbook


                        
    
        
            
                Authors:

                	
                            Helmut Lütkepohl
                            0
                        


                
            

        
        

        
        
            
                	
                            
                                Helmut Lütkepohl
                            
                            
                                	
                                        
                                            
                                                Department of Economics, European University Institute, Firenze, Italy

                                            
                                        

                                    


                            
                            
                                
                                    View author publications

                                    
                                        You can also search for this author in
                                            
                                            PubMed
                                                 
                                            Google Scholar
                                        
                                        

                                    

                                

                            

                        


            

        

        

        
            	Profound introduction to the main steps of analyzing multiple time series, model specification, estimation, model checking, and for using the models for economic analysis and forecasting
	Based on the successful Introduction to Multiple Time Series Analysis by Helmut Lütkepohl, published in 1991/1993
	Totally revised and with new chapters on cointegration analysis, structural vector autoregressions, cointegrated VARMA processes and multivariate ARCH models
	Includes supplementary material: sn.pub/extras


        
        
    

                        
    
        
        
    


                        
                            
    
        
            	
                        1.75m Accesses

                    
	
                            1832
                                Citations

                        
	
                        50
                            
                                Altmetric

                            
                        


        

    



                        

                        
    

                    

                

                
        
            
                Sections

                	Table of contents
	About this book
	Keywords
	Authors and Affiliations
	Bibliographic Information
	Publish with us


            

        
    

                
                    
 
  Buy it now

  
   Buying options

   
    
     
      
        
        eBook  USD 109.00 
      

       Price excludes VAT (USA) 
      

     

        
      	Available as PDF
	Read on any device
	Instant download
	Own it forever

Buy eBook
     

    

    
     
      
        
        Softcover Book  USD 139.99 
      

       Price excludes VAT (USA) 
      

     

        
      	Compact, lightweight edition
	Dispatched in 3 to 5 business days
	Free shipping worldwide - see info

Buy Softcover Book
     

    

    
     
      
        
        Hardcover Book  USD 219.99 
      

       Price excludes VAT (USA) 
      

     

        
      	Durable hardcover edition
	Dispatched in 3 to 5 business days
	Free shipping worldwide - see info

Buy Hardcover Book
     

    

   

   
  

  
   Tax calculation will be finalised at checkout

  

  Other ways to access

  
   
    
     
        Licence this eBook for your library  
         
         
       

     

    

    
     
        Learn about institutional subscriptions  
         
         
       

     

    

   

  

 

 
 
 


                


                
                    
                        
                            
                                
                                    
                                        This is a preview of subscription content, log in via an institution to check for access.
                                    
                                

                            

                        
                    
                

                
    
        
                
                    
                        Table of contents (18 chapters)

                        
                            
    
        
            Search within book
            
                
                
                    Search
                    
                        
                    
                
                
                
            

        

    



                            
        
            	
            
                
                    
                
                  Previous page
            
                    
	
                    
                        Page   1
                        
                            Navigate to page number
                            
                            
                        

                          of 2
                    

                
	
                        
                        Next page 
                        
                            
                        
                        
                    


        

                            
                                	
        
            
                    Front Matter

                
                Pages I-XXI
                

            

                
        
            PDF
                
                    
                
            
        

    
            

        

    
	
                                                
                                                    
                                                        Introduction

                                                        	
        
            
                                
                                    Introduction
                                

                            
                        
                
                    	Helmut Lütkepohl


                Pages 1-7
                

            


        

    


                                                    

                                                

                                            
	
                                                
                                                    
                                                        Finite Order Vector Autoregressive Processes

                                                        	
        
            
                    Front Matter

                
                Pages 9-11
                

            

                
        
            PDF
                
                    
                
            
        

    
            

        

    
	
        
            
                                
                                    Stable Vector Autoregressive Processes
                                

                            
                        
                
                    	Helmut Lütkepohl


                Pages 13-68
                

            


        

    
	
        
            
                                
                                    Estimation of Vector Autoregressive Processes
                                

                            
                        
                
                    	Helmut Lütkepohl


                Pages 69-133
                

            


        

    
	
        
            
                                
                                    VAR Order Selection and Checking the Model Adequacy
                                

                            
                        
                
                    	Helmut Lütkepohl


                Pages 135-192
                

            


        

    
	
        
            
                                
                                    VAR Processes with Parameter Constraints
                                

                            
                        
                
                    	Helmut Lütkepohl


                Pages 193-231
                

            


        

    


                                                    

                                                

                                            
	
                                                
                                                    
                                                        Cointegrated Processes

                                                        	
        
            
                    Front Matter

                
                Pages 233-235
                

            

                
        
            PDF
                
                    
                
            
        

    
            

        

    
	
        
            
                                
                                    Vector Error Correction Models
                                

                            
                        
                
                    	Helmut Lütkepohl


                Pages 237-267
                

            


        

    
	
        
            
                                
                                    Estimation of Vector Error Correction Models
                                

                            
                        
                
                    	Helmut Lütkepohl


                Pages 269-324
                

            


        

    
	
        
            
                                
                                    Specification of VECMs
                                

                            
                        
                
                    	Helmut Lütkepohl


                Pages 325-352
                

            


        

    


                                                    

                                                

                                            
	
                                                
                                                    
                                                        Structural and Conditional Models

                                                        	
        
            
                    Front Matter

                
                Pages 353-355
                

            

                
        
            PDF
                
                    
                
            
        

    
            

        

    
	
        
            
                                
                                    Structural VARs and VECMs
                                

                            
                        
                
                    	Helmut Lütkepohl


                Pages 357-386
                

            


        

    
	
        
            
                                
                                    Systems of Dynamic Simultaneous Equations
                                

                            
                        
                
                    	Helmut Lütkepohl


                Pages 387-413
                

            


        

    


                                                    

                                                

                                            
	
                                                
                                                    
                                                        Infinite Order Vector Autoregressive Processes

                                                        	
        
            
                    Front Matter

                
                Pages 415-417
                

            

                
        
            PDF
                
                    
                
            
        

    
            

        

    
	
        
            
                                
                                    Vector Autoregressive Moving Average Processes
                                

                            
                        
                
                    	Helmut Lütkepohl


                Pages 419-446
                

            


        

    
	
        
            
                                
                                    Estimation of VARMA Models
                                

                            
                        
                
                    	Helmut Lütkepohl


                Pages 447-492
                

            


        

    
	
        
            
                                
                                    Specification and Checking the Adequacy of VARMA Models
                                

                            
                        
                
                    	Helmut Lütkepohl


                Pages 493-514
                

            


        

    
	
        
            
                                
                                    Cointegrated VARMA Processes
                                

                            
                        
                
                    	Helmut Lütkepohl


                Pages 515-529
                

            


        

    
	
        
            
                                
                                    Fitting Finite Order VAR Models to Infinite Order Processes
                                

                            
                        
                
                    	Helmut Lütkepohl


                Pages 531-553
                

            


        

    


                                                    

                                                

                                            


                            
                            
        
            	
            
                
                    
                
                  Previous page
            
                    
	
                    
                        Page   1
                        
                            Navigate to page number
                            
                            
                        

                          of 2
                    

                
	
                        
                        Next page 
                        
                            
                        
                        
                    


        

                        

                        
    
        
            
            Back to top
                
            
            
        

    

                    

                
    

                
                
    
        
            
                
                    
                        About this book

                        
                            This reference work and graduate level textbook considers a wide range of models and methods for analyzing and forecasting multiple time series. The models covered include vector autoregressive, cointegrated,vector autoregressive moving average, multivariate ARCH and periodic processes as well as dynamic simultaneous equations and state space models. Least squares, maximum likelihood and Bayesian methods are considered for estimating these models. Different procedures for model selection and model specification are treated and a wide range of tests and criteria for model checking are introduced. Causality analysis, impulse response analysis and innovation accounting are presented as tools for structural analysis. The book is accessible to graduate students in business and economics. In addition, multiple time series courses in other fields such as statistics and engineering may be based on it. Applied researchers involved in analyzing multiple time series may benefit from the book as it provides the background and tools for their tasks. It bridges the gap to the difficult technical literature on the topic.
                        

                        
    
        
            
            Back to top
                
            
            
        

    

                    

                
            
        

        
            
                
                    Keywords

                    
                        	
                                    
                                        
                                            Analysis
                                        
                                    
                                
	
                                    
                                        
                                            Dynamic Econometric Modeling
                                        
                                    
                                
	
                                    
                                        
                                            Forecasting
                                        
                                    
                                
	
                                    
                                        
                                            Multiple Time Series
                                        
                                    
                                
	
                                    
                                        
                                            Multiple Time Series Analysis
                                        
                                    
                                
	
                                    
                                        
                                            Regression
                                        
                                    
                                
	
                                    
                                        
                                            Time Series Analysis
                                        
                                    
                                
	
                                    
                                        
                                            model
                                        
                                    
                                
	
                                    
                                        
                                            simulation
                                        
                                    
                                
	
                                    
                                        
                                            statistics
                                        
                                    
                                


                    

                    
    
        
            
            Back to top
                
            
            
        

    

                

            
        

        
            
        

        
            
                
                    Authors and Affiliations

                    
                        	
                                        
                                            
                                                Department of Economics, European University Institute, Firenze, Italy
                                            

                                        
                                        
                                            
                                                Helmut Lütkepohl
                                            
                                        

                                    


                        
    
        
            
            Back to top
                
            
            
        

    

                    

                

            
        

        
            
        

        
            
                Bibliographic Information

                
                    
                        	Book Title: New Introduction to Multiple Time Series Analysis

	Authors: Helmut Lütkepohl

	DOI: https://doi.org/10.1007/978-3-540-27752-1

	Publisher: Springer Berlin, Heidelberg

	eBook Packages: 
                                        
                                            Business and Economics, Economics and Finance (R0)
                                        

	Copyright Information: Springer-Verlag Berlin Heidelberg 2005

	Hardcover ISBN: 978-3-540-40172-8Published: 05 July 2005

	Softcover ISBN: 978-3-540-26239-8Published: 10 February 2006

	eBook ISBN: 978-3-540-27752-1Published: 06 December 2005

	Edition Number: 1

	Number of Pages: XXI, 764

	Topics: 
                                
                                    
                                            Econometrics, 
                                            Statistics for Business, Management, Economics, Finance, Insurance, 
                                            Mathematical and Computational Engineering
                                



                    

                

                
    
        
            
            Back to top
                
            
            
        

    

            

        

        
            
                Publish with us

                
                    Policies and ethics

                

                
    
        
            
            Back to top
                
            
            
        

    

            

        
    

                
            

            
                
                    
                        
                            
                                
                                    
                                        Access via your institution
                                        
                                            
                                        
                                    
                                

                            
                        
                    

                    
                        
                    

                
                
                    
 
  Buy it now

  
   Buying options

   
    
     
      
        
        eBook  USD 109.00 
      

       Price excludes VAT (USA) 
      

     

        
      	Available as PDF
	Read on any device
	Instant download
	Own it forever

Buy eBook
     

    

    
     
      
        
        Softcover Book  USD 139.99 
      

       Price excludes VAT (USA) 
      

     

        
      	Compact, lightweight edition
	Dispatched in 3 to 5 business days
	Free shipping worldwide - see info

Buy Softcover Book
     

    

    
     
      
        
        Hardcover Book  USD 219.99 
      

       Price excludes VAT (USA) 
      

     

        
      	Durable hardcover edition
	Dispatched in 3 to 5 business days
	Free shipping worldwide - see info

Buy Hardcover Book
     

    

   

   
  

  
   Tax calculation will be finalised at checkout

  

  Other ways to access

  
   
    
     
        Licence this eBook for your library  
         
         
       

     

    

    
     
        Learn about institutional subscriptions  
         
         
       

     

    

   

  

 

 
 
 


                

            


        
    

        
    


    
        
            Search

            
                
                    
                        Search by keyword or author
                        
                            
                            
                                
                                    
                                
                                Search
                            
                        

                    

                
            

        

    



    
        Navigation

        	
                    
                        Find a journal
                    
                
	
                    
                        Publish with us
                    
                
	
                    
                        Track your research
                    
                


    


    
	
		
			
			
	
		
			
			
				Discover content

					Journals A-Z
	Books A-Z


			

			
			
				Publish with us

					Publish your research
	Open access publishing


			

			
			
				Products and services

					Our products
	Librarians
	Societies
	Partners and advertisers


			

			
			
				Our imprints

					Springer
	Nature Portfolio
	BMC
	Palgrave Macmillan
	Apress


			

			
		

	



		
		
		
	
		
				
						
						
							Your privacy choices/Manage cookies
						
					
	
						
							Your US state privacy rights
						
						
					
	
						
							Accessibility statement
						
						
					
	
						
							Terms and conditions
						
						
					
	
						
							Privacy policy
						
						
					
	
						
							Help and support
						
						
					


		
	
	
		
			
				
					
					3.81.234.231
				

				Not affiliated

			

		
	
	
		
			[image: Springer Nature]
		
	
	© 2024 Springer Nature




	





    

    
    
    


