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   Abstract 
 

 
State space models have provided a popular tool for the analysis of 
time series data for a fairly long time. Research in this area is 
still active, however, prompted by a combination of increased 
computing power and new challenges related to large data sets and 
sequential, on line, inference. 
 
In the first talk, of an introductory nature, I will give an 
overview of state space models, followed by a discussion of some of 
the most popular software tools to perform state space analysis using 
R, the free software environment for statistical computing. 
 
The second talk will present examples of current research on specific 
classes of state space models.  
 
Both talks should be accessible, in terms of content and required 
background, to graduate students. 


