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Abstract Time series models with time-dependent coefficients have appeared for a long time in the statistical, engineering and econometric literature of the last thirty years. Several approaches have been developed so that a review is welcome. We will distinguish spectral and time-domain, parametric and nonparametric, and univariate and multivariate approaches, but also the different asymptotic aspects. Absence of independence, stationarity and ergodicity implies that assumptions are still more delicate than in the general time series theory. Nevertheless, it is possible and practical. The author is more acquainted to the possible economic applications so this point of view is preferred. An illustration is given on a big dataset of US production series. ARIMA models are built automatically using TRAMO/SEATS. Then, the constant coefficients are replaced by linearly functions of time, the parameters of which being estimated by a quasi-maximum likelihood procedure. Finally, for each series, the constant and the time-dependent models are compared. 
Abstract Abstract in Italian
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1 Section Heading

Use this like a template.

Instead of simply listing Section headings of different levels we recommend to let every heading be followed by at least a short passage of text. Please note that the first line of text that follows a Section heading is not indented, whereas the first lines of all subsequent paragraphs are.

1.1 Subsection Heading

Instead of simply listing Subsection headings of different levels we recommend to let every heading be followed by at least a short passage of text. Please note that the first line of text that follows a Subsection heading is not indented, whereas the first lines of all subsequent paragraphs are.

2 Example of Table

Please use Table 1 and Figure 1 like a template to insert tables and figures in the paper.
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3 Citations and References

References may be cited in the text either by number (preferred; e.g., [1], [2,3], and so on) or by author/year (e.g., Name of Author(s), (1998)). Make sure that all references from the list are cited in the text.

The reference list should ideally be sorted in alphabetical order, even if reference numbers are used for the their citation in the text. If there are several works by the same author, the following order should be used:

1. all works by the author alone, ordered chronologically by year of publication

2. all works by the author with a coauthor, ordered alphabetically by coauthor

3. all works by the author with several coauthors, ordered chronologically by year of publication.

The recommended style for references
 is depicted in [1,2,3,4,5].
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