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Outline
Â Tip 1: Specifying the time structure

Â tsset
Â Date formats

Â Tip 2: Why some predictions with -arima- do not match my  
manual computations - Kalman Filter recursions

Â Tip 3: What is the initial shock for impulse response functions 
after -var-

Â Tip 4: How do I fit my unobserved component model with 
ïsspace-

Â linear regression and random walk 

Â Tip 5: How do I specify restrictions on the long -run
cointegrating relationship in the VEC model



TIP 1:Specifying the time structure

Â tsset timevar [, options]

ÂDate frequency (daily, weekly, monthly,é)

ÂClocktime (hours, minutes, seconds,é, milliseconds)

Â Generic

Â delta()

Example:

tsset timevar,daily delta(7)

lags in terms of seven  days


