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1. Irregular components
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2. Deterministic
3. Level of Trend
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1. Hyperparameters

2. Harvey and Shephard
3. Auxiliary residuals

4. Interventions

5. Koopman et al.

6. Pulse effect
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1. State space form
2. Smoothing algorithm
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1. Unobserved components model
2. State space form

3. Measurement equation

4. Transfer equation

5. Optimal recursive solution
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1. Commandeur

2. State space representation
3. Forecast the Future state
4. Jalles
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