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2 | reflect upon the development of nonlinear time series analysis since 1990 by focusing on five major areas of
development. These areas include the interface between nonlinear time series analysis and chaos, the

nonparametric/semiparametric approach, nonlinear state space modelling, financial time series and nonlinear modelling of
panels of time series.

X1 Chaos common structure curse of dimensionality

R

Nonlinear Time Series Analysis Since 1990: Some Personal Reflections
Howel Tong

Department of Statistics & Actuarial Science, University of Hong Kong, Hong Kong Department of
Statistics, London School of Economics,United Kingdom

Abstract | reflect upon the development of nonlinear time series analysis since 1990 by focusing on five major areas of
devel opment. These areas include the interface between nonlinear time series analysis and chaos, the
nonparametric/semiparametric approach, nonlinear state space modelling, financial time series and nonlinear modelling of
panels of time series.

Key words Chaos common structure curse of dimensionality

DOI:

7 e he
ARIAFE B
¥ Supporting info
F PDF(OKB)
F[HTML 4= 3] (0K BY)
» 275 ik
k55 5 I 15
P JUASCHETR SR R
b AR A
BT A A
P IR
F Email Alert
b 30 7 45t
b 0 B0 BB
HRAF B
P AT {Uf “Chaos’ i) AHISICEE
WA SCAEF ARSI
- Howel Tong

MIRMEH Howe Tong htong@hku,hk




