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The last decade has brought dramatic changes in the way that researchers analyze
economic and financial time series. This book synthesizes these recent advances
and makes them accessible to first-year graduate students. James Hamilton
provides the first adequate text-book treatments of important innovations such as
vector autoregressions, generalized method of moments, the economic and
statistical consequences of unit roots, time-varying variances, and nonlinear time
series models. In addition, he presents basic tools for analyzing dynamic systems
(including linear representations, autocovariance generating functions, spectral
analysis, and the Kalman filter) in a way that integrates economic theory with the
practical difficulties of analyzing and interpreting real-world data. Time Series
Analysis fills an important need for a textbook that integrates economic theory,
econometrics, and new results.

The book is intended to provide students and researchers with a self-contained
survey of time series analysis. It starts from first principles and should be readily
accessible to any beginning graduate student, while it is also intended to serve as
a reference book for researchers.
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The last decade has brought dramatic changes in the way that researchers analyze economic and financial
time series. This book synthesizes these recent advances and makes them accessible to first-year graduate
students. James Hamilton provides the first adequate text-book treatments of important innovations such as
vector autoregressions, generalized method of moments, the economic and statistical consequences of unit
roots, time-varying variances, and nonlinear time series models. In addition, he presents basic tools for
analyzing dynamic systems (including linear representations, autocovariance generating functions, spectral
analysis, and the Kalman filter) in a way that integrates economic theory with the practical difficulties of
analyzing and interpreting real-world data. Time Series Analysis fills an important need for a textbook that
integrates economic theory, econometrics, and new results.

The book is intended to provide students and researchers with a self-contained survey of time series analysis.
It starts from first principles and should be readily accessible to any beginning graduate student, while it is
also intended to serve as a reference book for researchers.
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Editorial Review

Review
"A carefully prepared and well written book. . . . Without doubt, it can be recommended as a very valuable
encyclopedia and textbook for a reader who is looking for a mainly theoretical textbook which combines
traditional time series analysis with a review of recent research areas."--Journal of Economics

From the Inside Flap
"I am extremely enthusiastic about this book. I think it will quickly become a classic. Like Sargent's and
Varian's texts, it will be a centerpiece of the core cirriculum for graduate students."--John H. Cochrane,
University of Chicago

From the Back Cover

"I am extremely enthusiastic about this book. I think it will quickly become a classic. Like Sargent's and
Varian's texts, it will be a centerpiece of the core cirriculum for graduate students."--John H. Cochrane,
University of Chicago

Users Review

From reader reviews:

Patricia Gross:

Here thing why that Time Series Analysis are different and trusted to be yours. First of all reading a book is
good but it really depends in the content of it which is the content is as yummy as food or not. Time Series
Analysis giving you information deeper since different ways, you can find any book out there but there is no
e-book that similar with Time Series Analysis. It gives you thrill reading through journey, its open up your
own eyes about the thing in which happened in the world which is perhaps can be happened around you. It is
easy to bring everywhere like in park, café, or even in your method home by train. For anyone who is having
difficulties in bringing the imprinted book maybe the form of Time Series Analysis in e-book can be your
option.

Virginia Glass:

Nowadays reading books become more than want or need but also turn into a life style. This reading habit
give you lot of advantages. The huge benefits you got of course the knowledge even the information inside
the book that improve your knowledge and information. The info you get based on what kind of e-book you
read, if you want get more knowledge just go with training books but if you want really feel happy read one
having theme for entertaining including comic or novel. The Time Series Analysis is kind of publication
which is giving the reader capricious experience.



Marisa Reber:

Playing with family in a very park, coming to see the marine world or hanging out with buddies is thing that
usually you will have done when you have spare time, then why you don't try point that really opposite from
that. 1 activity that make you not experience tired but still relaxing, trilling like on roller coaster you are ride
on and with addition associated with. Even you love Time Series Analysis, you may enjoy both. It is great
combination right, you still need to miss it? What kind of hang type is it? Oh occur its mind hangout men.
What? Still don't understand it, oh come on its identified as reading friends.

Dolores Wade:

Can you one of the book lovers? If yes, do you ever feeling doubt when you find yourself in the book store?
Aim to pick one book that you find out the inside because don't determine book by its protect may doesn't
work here is difficult job because you are scared that the inside maybe not while fantastic as in the outside
look likes. Maybe you answer may be Time Series Analysis why because the amazing cover that make you
consider about the content will not disappoint a person. The inside or content is actually fantastic as the
outside or perhaps cover. Your reading sixth sense will directly show you to pick up this book.
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