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1- Risk free return.

2- Gilt.

3- Hidden variable.

4- Unobserved variable .
5- Kalman filter.
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- Unobservable components.
- Recursive.

- Mean square error.

- State space.

- Capital Asset Pricing Model.
- Laubach.

- Williams.

- Basdevant.

- Bjorksten.

10- Karagedikli.

11-Mesonnier.

12-Renne.

13- The natural real rate of interest.
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14-The real equilibrium rate of interest.
15- Potential level of output .

16- Stable rate of inflation .

17-Euro area.
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- Thimann.

- Pilegaard.

- Stracca.

- Cuaresm.

- Barassi.

- Caporale.

- Hall.

- Causal structure linking.
9- Adjustment coefficient .
10- Error correction model.
11- Burmeister.

12-Wall.

13- Hamilton.

14-Non accelerating inflation rate of unemployment (NAIRU).
15- Greenslade.

16- Pierse.

17- Saleheen.

18- Staiger.

19- Stock.

20-Watson.

1
2
3
4
5
6
7
8
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1- Out-of-sample.

2- In-sample.

3- Time varying.

4- Autoregressive moving average process (ARMA).

5- Generalized autoregressive conditional heteroskedastic (GARCH).
6- Hedrick & Perskat(HP).

7- Baxter & King.
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1- Durbin.

2- Koopman.

3- Commandeur.

4- Autoregressive integrated moving average process (ARIMA).
5- Rational expectation.

6- Measurement errors.

7- Missing observations.
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1- Observation equation.
2- State equation.

3- Signal equation.

4- Observation error.

5- Transition equation.
6- Serially uncorrelated.
7- Variance-covariance.
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1- Signal to noise ratio.
2- Chatfield.

3- Recursive solution.
4- Updating.

5- Filtering.

6- Forecasting.

7- Smoothing.
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1- Minimum mean square error estimator.
2- Mean square error (MSE) matrix.

3- Prediction stage.

4- Updating stage.



K¢ = Pt|t—1ht[h;Pt|t—1ht + 03] )

ol g e 0a ol T el o Ky g | i ol @ (395 Voles 1
A b e wlaalin calad g oS oo oy aslsl S5l & jao 4 ellS 23 s,
Sl 00 f‘)‘b GJL> LgLéé LS‘)-.’ % )5.5 u‘:’ﬁ) ..x.;j.w‘sn 03} u.:m > )|.>).3
s g, 5l La eyl o9 (a1 & jge j0 g allice (as oyl )l Sl 5l S
S35k 0y, £9,0 gl aS cllle a0 wul gl oo colaul azdly VW 5 el
L}oLM;‘ » &‘53@ aS el ra)y 4.:.]5| ﬁéu.o ‘U] MSE 9 oJ> )L)).g LS‘)" GLJ,AJLS )..l.sj
Al gl aile ;00 sl g, slaSenl b goad 00) e o,20 sl
(Voo Faalinz) 0gd g pSojluil el oy Lol

7 N
4 N )

Gl a6 Al o DY olas

e O 6 Al o DYool P=6,,+ K, e,
et|t—1 =G0 Pt=Pt|t—1' Kih, ’Pt|t—1
Py1= G Py Gy +w, e,.=Xx.-h; Be1

Kt=Pt|t—1ht [ht’Pt|t—1 hi+ 0,2 ]!

\ AN ,
N

(Voo8 &Gl (e (s3lodiont 9 (St Jo 10 ¥ 0lro—) IS

TS Jld (g4 325 9 Juo (e -
o9y L Sy O9i o3l e jslaie 4y Ll (glad (Hib gz o
Gadolas g ool i sadoles By 20 4§ wwl jLi Iime (galolre g0 4y cydlS L8
GRS slo Jos 5l S5 5l el plol gl anil el glad ol el

1- Prediction error.

2- Kalman gain matrix.

3- Extended kalman filter(EKF).
4- Welch.

5- Bishop.
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1- Consumption based model.
2- Factor pricing model.

3- Cochrane.

4- Market model.

5- Gujarati.

6- Hannan-Quinn.
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1- Unconditional mean.
2- Unconditional variance.
3- Harvey.
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2-Loop.
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1- Gradiant.
2- Markowitz portfolio theory.
3- Optimum weight.
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