Queries to the Author

CHAPTER 8

Section 8.2, para 1

Original sentence: A starting point in time series and forecasting by modelling dynamic structures conditional on previous outcomes, P(yt|yt(1, yt(2, …).

Query: Does the sentence imply ‘A starting point in time series and forecasting by modelling dynamic structures is conditional on previous outcomes, P(yt|yt(1, yt(2, …).’

Suggest A starting point in time series and forecasting is to model dynamic structures conditional on previous outcomes..

Section 8.2.1, para 4

Original sentence: For an AR(p) model, stationarity can be imposed by only retaining draws of (=((1, …, (p) that lie within Cp (Chib, 1993).

Query: Kindly check the placement of ‘only’ in the sentence ‘For an AR(p) model…within Cp.’ Is  ‘…that lie only within Cp…’ meant?

Better is “retaining only”

Section 8.3, para 5

Query: Kindly check the phrase ‘…with ut ~ N(0, (2) and various possible priors on such as…’. Should something follow ‘priors on..’?

Should be: ..various possible priors on (t such as 

Example 8.5, para 1

Query: Kindly check the parenthetical information (1951.2 to 1969.4). Does it imply ‘from second quarter of 1951 to fourth quarter of 1969’?

Yes, suggest change to : …information (1951Q2 to 1969Q4).
Example 8.5, para 1

Query: Both Diag and diag have been used in this chapter. Do they mean different? Or should they be left as given. Also check Po vs Poi and Ga vs G.

lower case diag is better, I think; so please replace Diag by diag.

Also I think if possible its best to gave Po and Ga throughout the book
Example 8.5, para 2

Original sentence: The significant effects are the lag 1 effect of y2 on y1 with mean coefficient (and s.d.) of 0.50 (0.13) and the own-lag 1 effect on y2 on itself, namely 0.32 (0.16).

Query: Is ‘…the own-lag 1 effect of y2 on itself…’ meant?

Yes, please leave

Section 8.7.1, para 1

Query: Kindly check the repetition of the word ‘stationary’ in the phrase ‘stationary first-order Markov chain stationary’. Should the phrase be modified to ‘first-order Markov chain stationary’?

Please miss out second stationary, so it should read

‘is a generalisation of a stationary first order Markov chain”.

Section 8.7.1, para 1

Query: Kindly provide the details of the reference Franke and Seligmann (1993) in the reference list.

Franke, J. and Seligmann, T. (1993) Conditional maximum-likelihood estimates for INAR(1) processes and their application to modelling epileptic seizure counts. In Developments in Time Series Analysis (ed. T. Subba Rao). Chapman and Hall, London, pp. 310–30.

Section 8.7.1, para 2

Query: Kindly provide the details of the reference Kedem and Fokianos (2002) in the reference list.

Kedem, B. and Fokianos, K. (2002). Regression Models for Time Series Analysis, Wiley, New York.

Section 8.7.2, para 1

Query: What does the degree symbol stand for in the equation 

Ct = Bern(() = (  yt(1?

This symbol is for binomial splitting. It is actually not a superscript but should be in alignment with ( and y. So 

Ct =  eq \O((,k=1,yt-1 ) Bern(() = (  yt-1
Extra change: Section 8.7.2 last sentence in last para. 

(t=(yt-1+wt
should be

(t=(yt-1+wt
Section 8.7.3, para 2

Query: Kindly include the details of the reference Chan and Ledolter (1995) in the reference list.
Chan, K, Ledolter, J (1995)Monte Carlo EM estimation for time series models involving counts. Journal of the American Statistical Association, 90, 242-252.

Section 8.7.3, para 3

Query: What does GARMA stand for?

Generalized Autoregressive Moving Average Models

Example 8.2, para 1

Query: Do ‘G’ and ‘Ga’ both mean the same? Or should they be retained as given?

Please use Ga throughout the book

Section 8.8, para 1

Query: Kindly provide  the details of the reference West (1997) in the reference list.

M. West (1997 "Time series decomposition." Biometrika 84, 489-494

Section 8.8, para 7

Query: Does ‘DGLM’ stand for dynamic generalized/general linear model?

Yes, Dynamic Generalized Linear Models

Section 8.8.1, para 5

Query: Kindly spell-out BSM.

basic structural model

Section 8.8.3, para 1

Query: The author name in the reference Clarke (2003) has been modified from ‘Clarke’ to ‘Clark’ as per the reference list. OK?

OK

Example 8.7, para 2

Original sentence: Figure 8.3 shows the estimated seasonal effects st and suggests the variance of the seasonal component is higher from 1971.

Query: Does ‘higher from 1971’ imply ‘higher compared to that in 1971’? Kindly clarify.

It means higher after 1971 but I cannot precisely state at which t value.

suggest “from around 1971”

Example 8.7, para 2

Query: Kindly spell out CPO.

Conditional predictive ordinate

Example 8.9, para 4

Original sentence: Following Pole et al., δ( is set to 0.99 but varying assumptions are made about (j, j=1, 4.

Query: Is ‘j=1, 4’ indeed meant? Or should this be ‘j=1, …, 4.’

Should be ‘j=1, …, 4.’

Section 8.9.1, para 1

Query: The first author name in the reference Kaufman and Fruhwirth-Schnatter (2002) has been modified from ‘Kaufman’ to ‘Kaufmann’ as per the reference list. OK?

Correct is Kaufman and Frühwirth-Schnatter (2002)
Also need umlaut above u in Fruhwirth-Schnatter

Section 8.9.2, para 1

Query: Kindly provide the details of the reference Chib (1995) in the reference list.

Chib, S (1995) Marginal likelihood from the Gibbs output. J. Amer. Stat. Assoc, 90, 1313-1321

Example 8.10, para 1, line 1

Query: Kindly include the details of the reference Durbin and Koopman (2000) in the reference list.

Durbin, J, Koopman S (2000) Time Series Analysis by State Space Methods. Oxford: Oxford University Press

Section 8.10, para 2

Query: The author name in the citation de Pace (2005) has been modified from ‘de Pace’ to ‘De Pace’ as per the reference list. OK?

OK

Section 8.10.1, para 1

Query: Kindly check the citation ‘c et al. (2001)’. Is Bac et al. (2001) meant?

Yes

Section 8.10.1, para 1

Query: Kindly provide the spelt-out form of HMM.

Hidden Markov Model

Example 8.12, para 1

Original sentence: Suppose a two-class Markov mixture applies, with shifts between two Poisson means determined by a Markov chain (i.e. m=2).

Query: Kindly check the phrase ‘Suppose a two-class Markov mixture applies…’. Is ‘Suppose a two-class Markov mixture is applied…’ meant?

Yes

Section 8.11, para 2

Query: The author name in the reference Muller et al. (1997) has been modified from ‘Muller’ to ‘Mueller’ as per the reference list. OK?

Yes, OK

Example 8.14, para 3

Query: What does ‘DP’ stand for?

Dirichlet Process

Section 8.10, para 3

Query: Kindly check the word ‘paring’. Is ‘pairing’ meant?

Yes

Exercise 4

Query: Kindly specify whether beta.init, logtaus.init should be styled as computer codes? Also check reference to  ‘Exercise 8_4.odc’. Kindly specify what odc stands for? Similar information occurs in other chapters. Can this be deleted?

Yes, please style beta.init, logtaus.init  as computer codes
The reference to Exercise 8_4.odc is to a dataset in the online program collection 

odc refers to the standard winbugs extension. Please do not delete!

Exercise 9

Query: Kindly check the symbol used in (1#(2.  Is ‘(’ meant?

Yes

Reference List

Query: Kindly cite the reference Bac et al. (2001) at an appropriate place in the text.

This is the reference you (correctly) thought I was referring to above

Query: Kindly update the reference Bass et al. (in press), if possible.

cant find updated details

Query: Kindly provide the complete list of editors in place of et al., in the reference Carlin and Polson (1992).

Query: Kindly cite the reference Cryer (1986) at an appropriate place in the text.

please omit ref

Query: Kindly cite the reference Fahrmeir (1992) at an appropriate place in the text.

please omit ref

Query: Kindly cite the reference Gelman et al. (1995) at an appropriate place in the text.

please omit ref

Query: Kindly provide the initials of the second author in the reference Gerlach et al. (2005). Also provide the volume no. and page range.

Proper ref has two authors only:

Gerlach R and Tuyl F 2006 'MCMC methods for comparing stochastic volatility and GARCH models ', International Journal of Forecasting, vol.22 pp. 91-10

Query: Kindly provide the initials of the first author in the reference Houseman et al. (2004)

Houseman, A,.

‘

Query: Kindly provide the complete list of editors in place of et al. in the reference Jones and Marriott (1999).

Jones, C. R. and J. M. Marriott. A Bayesian analysis of stochastic unit root models. In Bayesian Statistics 6 (Eds. Bernardo, J. M., J. O. Berger, A. P. David, and A. F. M. Smith), pp. 785-794. Oxford Science Publications. (1999)

Query: Kindly update the reference Jung and Tremayne (in press), if possible.

JUNG, R.C. und A.R. TREMAYNE: Binomial Thinning Models for Integer Time Series. Statistical Modelling, 6, (2006), 81-96.

Query: Kindly cite the reference Kitagawa (1987) at an appropriate place in the text.
please omit ref

Query: Kindly cite the reference Knorr-Held (1997) at an appropriate place in the text.

please omit ref

Query: Kindly provide the volume no. and page range for the reference Lopes and Salazar (2005), if applicable.

Ref is now

Lopes, H. F. and Salazar, E.(2006) Bayesian Model Uncertainty in Smooth Transition Autoregressions, Journal of Time Series Analysis, 27, 99-117

Query: Kindly cite the reference Marriott (1988) at an appropriate place in the text.
please omit ref

Query: Kindly provide the complete list of editors in place of et al. for the reference Naylor and Marriott (1996). 

J. M. Bernardo, J. O. Berger, A. P. Dawid and A. F. M. Smith (eds). (1996).

Query: Kindly provide the complete page range for the reference Sims (1980), unless it is indeed a single-page reference.

Hyphen omitted: ref is 

Sims, C (1980) Macroeconomics and reality, Econometrica 48, 1-48.
Query: Kindly cite the reference Steele (2006) at an appropriate place in the text.

please omit ref

