Subject and author index

This is the subject and author index for the Time-Series
Reference Manual. Readers interested in topics other
than time series should see the combined subject index
(and the combined author index) in the Glossary and
Index.

A

Abraham, B., [TS] tssmooth, [TS] tssmooth
dexponential, [TS] tssmooth exponential,
[TS] tssmooth hwinters, [TS] tssmooth
shwinters

ac command, [TS] corrgram

acplot, estat subcommand, [TS] estat acplot

add factor, [TS] Glossary

add, irf subcommand, [TS] irf add

adjust, forecast subcommand, [TS] forecast adjust

Adkins, L. C., [TS] arch

Ahn, S. K., [TS] vec intro

Aielli, G. P, [TS] mgarch, [TS] mgarch dcc

Akaike, H., [TS] varsoc

alternative scenarios, [TS] forecast, [TS] forecast
adjust, [TS] forecast clear, [TS] forecast
coefvector, [TS] forecast create, [TS] forecast
describe, [TS] forecast drop, [TS] forecast
estimates, [TS] forecast exogenous,
[TS] forecast identity, [TS] forecast list,
[TS] forecast query, [TS] forecast solve

Amemiya, T., [TS] varsoc

Amisano, G., [TS] irf create, [TS] var intro, [TS] var
svar, [TS] vargranger, [TS] varwle

An, S., [TS] arfima

Anderson, B. D. O., [TS] sspace

Anderson, T. W., [TS] vec, [TS] vecrank

Ansley, C. F, [TS] arima

A-PARCH, see asymmetric power autoregressive
conditional heteroskedasticity

AR, see autoregressive

ARCH, see autoregressive conditional heteroskedasticity

arch command, [TS] arch, [TS] arch postestimation

ARFIMA, see autoregressive fractionally integrated
moving-average model

arfima command, [TS] arfima, [TS] arfima
postestimation

ARIMA, see autoregressive integrated moving-average
model

arima command, [TS] arima, [TS] arima
postestimation

ARMA, see autoregressive moving average

ARMAX, see autoregressive moving average with
exogenous inputs

aroots, estat subcommand, [TS] estat aroots

asymmetric power autoregressive conditional
heteroskedasticity, [TS] arch

autocorrelation, [TS] arch, [TS] arfima, [TS] arima,
[TS] corrgram, [TS] dfactor, [TS] estat
acplot, [TS] newey, [TS] prais, [TS] psdensity,
[TS] sspace, [TS] uem, [TS] var, [TS] varlmar,
[TS] Glossary
autocovariance, [TS] arfima, [TS] arima,
[TS] corrgram, [TS] estat acplot, [TS] psdensity
autoregressive, [TS] arch, [TS] arfima, [TS] arima,
[TS] dfactor, [TS] sspace, [TS] ucm
conditional heteroskedasticity
effects, [TS] arch
model, [TS] arch, [TS] arch postestimation,
[TS] Glossary, also see multivariate GARCH
fractionally integrated moving-average model,
[TS] arfima, [TS] arfima postestimation,
[TS] estat acplot, [TS] psdensity, [TS] Glossary
integrated moving-average model, [TS] arima,
[TS] arima postestimation, [TS] estat acplot,
[TS] estat aroots, [TS] psdensity, [TS] Glossary
model, [TS] dfactor, [TS] estat acplot,
[TS] psdensity, [TS] sspace, [TS] ucm
moving average, [TS] arch, [TS] arfima,
[TS] arima, [TS] sspace, [TS] ucm,
[TS] Glossary
moving average with exogenous inputs, [TS] arfima,
[TS] arima, [TS] dfactor, [TS] sspace,
[TS] uem, [TS] Glossary
process, [TS] Glossary
Aznar, A., [TS] vecrank

Baillie, R. T., [TS] arfima

band-pass filters, [TS] tsfilter bk, [TS] tsfilter cf,
[TS] Glossary

Bartlett, M. S., [TS] wntestb

Bartlett’s

bands, [TS] corrgram
periodogram test, [TS] wntestb

Baum, C. F, [TS] arch, [TS] arima, [TS] dfgls,
[TS] rolling, [TS] time series, [TS] tsfilter,
[TS] tsset, [TS] var, [TS] wntestq

Bauwens, L., [TS] mgarch

Baxter—King filter, [TS] tsfilter, [TS] tsfilter bk

Baxter, M., [TS] tsfilter, [TS] tsfilter bk, [TS] tsfilter
cf

Becketti, S., [TS] arch, [TS] arima, [TS] corrgram,
[TS] dfuller, [TS] irf, [TS] prais, [TS] time
series, [TS] tssmooth, [TS] var intro, [TS] var
svar, [TS] vec intro, [TS] vec

Bera, A. K., [TS] arch, [TS] varnorm, [TS] vecnorm

Beran, J., [TS] arfima, [TS] arfima postestimation

Berkes, 1., [TS] mgarch

Berndt, E. K., [TS] arch, [TS] arima

Bianchi, G., [TS] tsfilter, [TS] tsfilter bw

bk, tsfilter subcommand, [TS] tsfilter bk

Black, F., [TS] arch

block exogeneity, [TS] vargranger

Bloomfield, P, [TS] arfima
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Bollerslev, T., [TS] arch, [TS] arima, [TS] mgarch,
[TS] mgarch ccc, [TS] mgarch dvech

Boswijk, H. P, [TS] vec

Bowerman, B. L., [TS] tssmooth, [TS] tssmooth
dexponential, [TS] tssmooth exponential,
[TS] tssmooth hwinters, [TS] tssmooth
shwinters

Box, G. E. P, [TS] arfima, [TS] arima,
[TS] corrgram, [TS] cumsp, [TS] dfuller,
[TS] estat acplot, [TS] pergram, [TS] pperron,
[TS] psdensity, [TS] wntestq, [TS] xcorr

Breusch, T. S., [TS] Glossary

Brockwell, P. J., [TS] corrgram, [TS] sspace

Broyden, C. G., [TS] forecast solve

Bruno, G. S. F, [TS] forecast

Burns, A. F., [TS] tsfilter, [TS] tsfilter bk, [TS] tsfilter
bw, [TS] tsfilter cf, [TS] tsfilter hp, [TS] ucm

business calendars, [TS] intro

Butterworth filter, [TS] tsfilter, [TS] tsfilter bw

Butterworth, S., [TS] tsfilter, [TS] tsfilter bw

bw, tsfilter subcommand, [TS] tsfilter bw

Cc

Caines, P. E., [TS] sspace

calendars, [TS] intro

Cameron, A. C., [TS] forecast estimates

Casals, J., [TS] sspace

ccc, mgarch subcommand, [TS] mgarch cce

cf, tsfilter subcommand, [TS] tsfilter cf

cgraph, irf subcommand, [TS] irf cgraph

Chang, Y., [TS] sspace

Chatfield, C., [TS] arima, [TS] corrgram,
[TS] pergram, [TS] tssmooth, [TS] tssmooth
dexponential, [TS] tssmooth exponential,
[TS] tssmooth hwinters, [TS] tssmooth ma,
[TS] tssmooth shwinters, [TS] Glossary

Cheung, Y.-W., [TS] dfgls

Cholesky ordering, [TS] Glossary

Chou, R. Y., [TS] arch

Christiano—Fitzgerald filter, [TS] tsfilter, [TS] tsfilter cf

Christiano, L. J., [TS] irf create, [TS] tsfilter,
[TS] tsfilter cf, [TS] var svar

Chu-Chun-Lin, S., [TS] sspace

clear, forecast subcommand, [TS] forecast clear

clock time, [TS] tsset

cluster estimator of variance, Prais—Winsten and
Cochrane—Orcutt regression, [TS] prais

Cochrane, D., [TS] prais

Cochrane—Orcutt regression, [TS] prais, [TS] Glossary

coefvector, forecast subcommand, [TS] forecast
coefvector

cointegration, [TS] fcast compute, [TS] fcast graph,
[TS] vec intro, [TS] vec, [TS] veclmar,
[TS] vecnorm, [TS] vecrank, [TS] vecstable,
[TS] Glossary

compute, fcast subcommand, [TS] fcast compute

Comte, F., [TS] mgarch

conditional variance, [TS] arch, [TS] Glossary

constant conditional-correlation model, [TS] mgarch,
[TS] mgarch ccc
constrained estimation
ARCH, [TS] arch
ARFIMA, [TS] arfima
ARIMA and ARMAX, [TS] arima
dynamic factor model, [TS] dfactor
GARCH model, [TS] mgarch cce, [TS] mgarch
dcc, [TS] mgarch dvech, [TS] mgarch vee
state-space model, [TS] sspace
structural vector autoregressive models, [TS] var
svar
unobserved-components model, [TS] uem
vector autoregressive models, [TS] var
vector error-correction models, [TS] vec
correlogram, [TS] corrgram, [TS] Glossary
corrgram command, [TS] corrgram
covariance stationarity, [TS] Glossary
Cox, N. J,, [TS] tsline, [TS] tsset, [TS] tssmooth
hwinters, [TS] tssmooth shwinters
create,
forecast subcommand, [TS] forecast create
irf subcommand, [TS] irf create
cross-correlation function, [TS] xcorr, [TS] Glossary
cross-correlogram, [TS] xcorr
ctable, irf subcommand, [TS] irf ctable
cumsp command, [TS] cumsp
cumulative spectral distribution, empirical, [TS] cumsp,
[TS] psdensity
cyclical component, [TS] tsfilter, [TS] ucm,
[TS] Glossary

D

data manipulation, [TS] tsappend, [TS] tsfill,
[TS] tsreport, [TS] tsrevar, [TS] tsset

David, J. S., [TS] arima

Davidson, R., [TS] arch, [TS] arima, [TS] prais,
[TS] sspace, [TS] varlmar, [TS] Glossary

Davis, G., [TS] arima

Davis, R. A., [TS] corrgram, [TS] sspace

dcc, mgarch subcommand, [TS] mgarch dcc

De Jong, P, [TS] dfactor, [TS] sspace, [TS] sspace
postestimation, [TS] ucm

DeGroot, M. H., [TS] arima

Deistler, M., [TS] sspace

del Rio, A., [TS] tsfilter hp

describe,

forecast subcommand, [TS] forecast describe
irf subcommand, [TS] irf describe

deterministic trend, [TS] Glossary

dexponential, tssmooth subcommand,
[TS] tssmooth dexponential

dfactor command, [TS] dfactor, [TS] dfactor
postestimation

dfgls command, [TS] dfgls

dfuller command, [TS] dfuller

diagonal vech model, [TS] mgarch, [TS] mgarch dvech
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Higgins, M. L., [TS] arch

high-pass filter, [TS] tsfilter bw, [TS] tsfilter hp,
[TS] Glossary

Hildreth, C., [TS] prais

Hildreth—Lu regression, [TS] prais

Hill, R. C., [TS] arch, [TS] prais

Hipel, K. W,, [TS] arima, [TS] ucm

Hodrick—Prescott filter, [TS] tsfilter, [TS] tsfilter hp

Hodrick, R. J., [TS] tsfilter, [TS] tsfilter hp

Holan, S. H., [TS] arima

Holt, C. C., [TS] tssmooth, [TS] tssmooth
dexponential, [TS] tssmooth exponential,
[TS] tssmooth hwinters, [TS] tssmooth
shwinters

Holt—Winters smoothing, [TS] tssmooth, [TS] tssmooth
dexponential, [TS] tssmooth exponential,
[TS] tssmooth hwinters, [TS] tssmooth
shwinters, [TS] Glossary

Horvéth, L., [TS] mgarch

Hosking, J. R. M., [TS] arfima

hp, tsfilter subcommand, [TS] tsfilter hp

Huber/White/sandwich estimator of variance, see robust,
Huber/White/sandwich estimator of variance

Hubrich, K., [TS] vec intro, [TS] vecrank

Hurst, H. E., [TS] arfima

hwinters, tssmooth subcommand, [TS] tssmooth
hwinters

identity, forecast subcommand, [TS] forecast
identity

impulse—response functions, [TS] irf, [TS] irf add,
[TS] irf cgraph, [TS] irf create, [TS] irf ctable,
[TS] irf describe, [TS] irf drop, [TS] irf graph,
[TS] irf ograph, [TS] irf rename, [TS] irf set,
[TS] irf table, [TS] var intro, [TS] varbasic,
[TS] vec intro, [TS] Glossary

independent and identically distributed, [TS] Glossary

information criterion, [TS] varsoc

innovation accounting, [TS] irf

integrated autoregressive moving-average model,
[TS] estat acplot, [TS] psdensity

integrated process, [TS] Glossary
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heteroskedasticity
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heteroskedasticity with a shift
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Neudecker, H., [TS] var svar
Newbold, P., [TS] arima, [TS] vec intro
newey command, [TS] newey, [TS] newey
postestimation
Newey, W. K., [TS] newey, [TS] pperron
Newey—West
covariance matrix, [TS] Glossary
postestimation, [TS] newey postestimation
regression, [TS] newey
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[TS] cumsp, [TS] dfuller, [TS] pergram,
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Ng, S., [TS] dfgls
Nickell, S. J., [TS] forecast
Nielsen, B., [TS] varsoc, [TS] vec intro
nl, tssmooth subcommand, [TS] tssmooth nl
nonlinear
autoregressive conditional heteroskedasticity,
[TS] arch
autoregressive conditional heteroskedasticity with a
shift, [TS] arch
estimation, [TS] arch
power autoregressive conditional heteroskedasticity,
[TS] arch
smoothing, [TS] tssmooth nl
nonstationary time series, [TS] dfgls, [TS] dfuller,
[TS] pperron, [TS] vec intro, [TS] vec
normality test
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NPARCH, see nonlinear power autoregressive
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o)

O’Connell, R. T., [TS] tssmooth, [TS] tssmooth
dexponential, [TS] tssmooth exponential,
[TS] tssmooth hwinters, [TS] tssmooth
shwinters

ograph, irf subcommand, [TS] irf ograph

Olkin, L., [TS] wntestb

one-step-ahead forecast, see static forecast

Ooms, M., [TS] arfima

Orcutt, G. H., [TS] prais

orthogonalized impulse-response function, [TS] irf,
[TS] var intro, [TS] vec intro, [TS] vec,
[TS] Glossary

Osterwald-Lenum, M. G., [TS] vecrank

Owen, A. L., [TS] forecast

P

pac command, [TS] corrgram

Pagan, A. R., [TS] Glossary

Palma, W., [TS] arfima, [TS] arfima postestimation,
[TS] estat acplot

parametric spectral density estimation, [TS] psdensity

PARCH, see power autoregressive conditional
heteroskedasticity

Park, J. Y., [TS] sspace, [TS] vec intro, [TS] vec,
[TS] vecrank

partial autocorrelation function, [TS] corrgram,
[TS] Glossary

Paulsen, J., [TS] varsoc, [TS] vec intro

pergram command, [TS] pergram

period, estat subcommand, [TS] uem postestimation

periodogram, [TS] pergram, [TS] psdensity,
[TS] Glossary

Perron, P., [TS] dfgls, [TS] pperron, [TS] Glossary

phase function, [TS] Glossary

Phillips, P. C. B., [TS] pperron, [TS] vargranger,
[TS] vec intro, [TS] vec, [TS] vecrank,
[TS] Glossary

Phillips—Perron test, [TS] pperron

Pierce, D. A., [TS] wntestq

Pisati, M., [TS] time series

Pitarakis, J.-Y., [TS] vecrank

Plosser, C. I, [TS] vecrank

Pollock, D. S. G., [TS] tsfilter, [TS] tsfilter bk,
[TS] tsfilter bw, [TS] tsfilter cf, [TS] tsfilter hp

portmanteau statistic, [TS] corrgram, [TS] wntestq,
[TS] Glossary

postestimation command, [TS] estat acplot, [TS] estat
aroots, [TS] fcast compute, [TS] fcast graph,
[TS] irf, [TS] psdensity, [TS] vargranger,
[TS] varlmar, [TS] varnorm, [TS] varsoc,
[TS] varstable, [TS] varwle, [TS] veclmar,
[TS] vecnorm, [TS] vecstable

Powell, M. J. D., [TS] forecast solve

power autoregressive conditional heteroskedasticity,
[TS] arch

pperron command, [TS] pperron

prais command, [TS] prais, [TS] prais postestimation

Prais, S. J., [TS] prais

Prais—Winsten regression, [TS] prais, [TS] prais
postestimation, [TS] Glossary

Prescott, E. C., [TS] tsfilter, [TS] tsfilter hp

Press, W. H., [TS] arch, [TS] arima

Priestley, M. B., [TS] psdensity, [TS] tsfilter, [TS] ucm

priming values, [TS] Glossary

psdensity command, [TS] psdensity

Q

Q statistic, see portmanteau statistic
query, forecast subcommand, [TS] forecast query
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Ravn, M. O., [TS] tsfilter, [TS] tsfilter hp
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[TS] prais
state-space model, [TS] sspace
unobserved-components model, [TS] uem
rolling command, [TS] rolling
rolling regression, [TS] rolling, [TS] Glossary
Rombouts, J. V. K., [TS] mgarch
Room, T., [TS] arima
Rothenberg, T. J., [TS] dfgls, [TS] sspace, [TS] var
svar, [TS] vec, [TS] Glossary
Runkle, D. E., [TS] arch
Ryzhik, I. M., [TS] arfima

S

SAARCH, see simple asymmetric autoregressive
conditional heteroskedasticity

Saikkonen, P., [TS] vec intro, [TS] vecrank

Salvador, M., [TS] vecrank

Samaniego, F. J., [TS] varwle

Séanchez, G., [TS] arima

sandwich/Huber/White estimator of variance, see robust,
Huber/White/sandwich estimator of variance

Sargan, J. D., [TS] prais

Sargent, T. J., [TS] dfactor

scenarios, [TS] forecast, [TS] forecast adjust,
[TS] forecast clear, [TS] forecast coefvector,
[TS] forecast create, [TS] forecast describe,
[TS] forecast drop, [TS] forecast estimates,
[TS] forecast exogenous, [TS] forecast
identity, [TS] forecast list, [TS] forecast query,
[TS] forecast solve

Schmidt, T. J., [TS] tsfilter

Schneider, W., [TS] sspace

Schwert, G. W., [TS] dfgls

seasonal
ARIMA, [TS] arima
difference operator, [TS] Glossary
smoothing, [TS] tssmooth, [TS] tssmooth shwinters
seemingly unrelated regression, [TS] dfactor
selection-order statistics, [TS] varsoc
Sentana, E., [TS] mgarch
Serfling, R. J., [TS] irf create
serial correlation, see autocorrelation
test, [TS] Glossary
set, irf subcommand, [TS] irf set
Shumway, R. H., [TS] arima
shwinters, tssmooth subcommand, [TS] tssmooth
shwinters
Silvennoinen, A., [TS] mgarch, [TS] mgarch ccc
simple asymmetric autoregressive conditional
heteroskedasticity, [TS] arch
Sims, C. A., [TS] dfactor, [TS] irf create, [TS] var
svar, [TS] vec intro, [TS] vec, [TS] vecrank
simulation, [TS] forecast, [TS] forecast adjust,
[TS] forecast clear, [TS] forecast coefvector,
[TS] forecast create, [TS] forecast describe,
[TS] forecast drop, [TS] forecast estimates,
[TS] forecast exogenous, [TS] forecast
identity, [TS] forecast list, [TS] forecast query,
[TS] forecast solve
skewness, [TS] varnorm
smoothers, [TS] tssmooth, [TS] Glossary
double exponential, [TS] tssmooth dexponential
exponential, [TS] tssmooth exponential
Holt—Winters,
nonseasonal, [TS] tssmooth hwinters
seasonal, [TS] tssmooth shwinters
moving average, [TS] tssmooth ma
nonlinear, [TS] tssmooth nl
solve, forecast subcommand, [TS] forecast solve
Sorrentino, R., [TS] tsfilter, [TS] tsfilter bw
Sotoca, S., [TS] sspace
Sowell, E., [TS] arfima
spectral
analysis, [TS] Glossary
density, [TS] psdensity, [TS] Glossary
distribution, [TS] cumsp, [TS] pergram,
[TS] psdensity, [TS] Glossary
spectrum, [TS] psdensity, [TS] Glossary
Sperling, R. L., [TS] arch, [TS] arima, [TS] dfgls,
[TS] wntestq
sspace command, [TS] sspace, [TS] sspace
postestimation
stability, [TS] var intro, [TS] var, [TS] var svar,
[TS] vecstable
after ARIMA, [TS] estat aroots
after VAR or SVAR, [TS] varstable
after VEC, [TS] vec intro, [TS] vec
standard errors, robust,
see robust, Huber/White/sandwich estimator of
variance
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state-space model, [TS] sspace, [TS] sspace
postestimation, [TS] Glossary, also see
autoregressive integrated moving-average model,
also see dynamic factor model
static forecast, [TS] forecast, [TS] forecast adjust,
[TS] forecast clear, [TS] forecast coefvector,
[TS] forecast create, [TS] forecast describe,
[TS] forecast drop, [TS] forecast estimates,
[TS] forecast exogenous, [TS] forecast
identity, [TS] forecast list, [TS] forecast query,
[TS] forecast solve, [TS] Glossary
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[TS] pperron, [TS] var intro, [TS] var, [TS] vec
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steady-state equilibrium, [TS] Glossary
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[TS] time series, [TS] var intro, [TS] var,
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structural vector autoregressive
model, [TS] var intro, [TS] var svar, [TS] Glossary
postestimation, [TS] fcast compute, [TS] fcast
graph, [TS] irf, [TS] irf create, [TS] var svar
postestimation, [TS] vargranger, [TS] varlmar,
[TS] varnorm, [TS] varsoc, [TS] varstable,
[TS] varwle
SUR, see seemingly unrelated regression
SVAR, see structural vector autoregressive
svar command, [TS] var svar, [TS] var svar
postestimation

T

table, irf subcommand, [TS] irf table
tables, [TS] irf ctable, [TS] irf table
TARCH, see threshold autoregressive conditional
heteroskedasticity
Terdsvirta, T., [TS] mgarch, [TS] mgarch ccc
test,
Dickey-Fuller, see Dickey—Fuller test
Granger causality, see Granger causality
Lagrange multiplier, see Lagrange multiplier test
normality, see normality test
Wald, see Wald test
Teukolsky, S. A., [TS] arch, [TS] arima
Theil, H., [TS] prais
threshold autoregressive conditional heteroskedasticity,
[TS] arch
time-domain analysis, [TS] arch, [TS] arfima,
[TS] arima, [TS] Glossary

time-series
filter, [TS] psdensity, [TS] ucm
operators, [TS] tsset
time-varying variance, [TS] arch
trend, [TS] Glossary
Trimbur, T. M., [TS] psdensity, [TS] tsfilter,
[TS] tsfilter hp, [TS] ucm
Trivedi, P. K., [TS] forecast estimates
tsappend command, [TS] tsappend
Tsay, R. S., [TS] varsoc, [TS] vec intro
Tse, Y. K., [TS] mgarch, [TS] mgarch vee
tsfill command, [TS] tsfill
tsfilter, [TS] tsfilter
bk command, [TS] tsfilter bk
bw command, [TS] tsfilter bw
cf command, [TS] tsfilter cf
hp command, [TS] tsfilter hp
tsline command, [TS] tsline
tsreport command, [TS] tsreport
tsrevar command, [TS] tsrevar
tsrline command, [TS] tsline
tsset command, [TS] tsset
tssmooth, [TS] tssmooth
dexponential command, [TS] tssmooth
dexponential
exponential command, [TS] tssmooth exponential
hwinters command, [TS] tssmooth hwinters
ma command, [TS] tssmooth ma
nl command, [TS] tssmooth nl
shwinters command, [TS] tssmooth shwinters
Tsui, A. K. C., [TS] mgarch, [TS] mgarch vee

U

UCM, see unobserved-components model
ucm command, [TS] uem, [TS] uem postestimation
Uhlig, H., [TS] tsfilter, [TS] tsfilter hp
unit-root
models, [TS] vec intro, [TS] vec
process, [TS] Glossary
test, [TS] dfgls, [TS] dfuller, [TS] pperron,
[TS] Glossary
univariate time series, [TS] arch, [TS] arfima,
[TS] arima, [TS] newey, [TS] prais, [TS] ucm
unobserved-components model, [TS] psdensity
model, [TS] ucm
postestimation, [TS] ucm postestimation

\'

Van Loan, C. F, [TS] arfima, [TS] arfima
postestimation

VAR, see vector autoregressive

var command, [TS] var, [TS] var postestimation

varbasic command, [TS] varbasic, [TS] varbasic
postestimation

vargranger command, [TS] vargranger
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