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John Wiley and Sons Ltd, United States, 1996. Hardback. Book
Condition: New. 2nd Revised edition. 236 x 162 mm. Language:
English . Brand New Book. The subject of time series is of
considerable interest, especially among researchers in
econometrics, engineering, and the natural sciences. As part of
the prestigious Wiley Series in Probability and Statistics, this
book provides a lucid introduction to the field and, in this new
Second Edition, covers the important advances of recent years,
including nonstationary models, nonlinear estimation,
multivariate models, state space representations, and
empirical model identification. New sections have also been
added on the Wold decomposition, partial autocorrelation,
long memory processes, and the Kalman filter. Major topics
include: Moving average and autoregressive processes
Introduction to Fourier analysis Spectral theory and filtering
Large sample theory Estimation of the mean and
autocorrelations Estimation of the spectrum Parameter
estimation Regression, trend, and seasonality Unit root and
explosive time series To accommodate a wide variety of
readers, review material, especially on elementary results in
Fourier analysis, large sample statistics, and difference
equations, has been included.
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R eviews

Extensive information for book fans. It is writter in basic words and never hard to understand. It is extremely di>icult
to leave it before concluding, once you begin to read the book.
-- O tis Wisoky  

This publication is great. It is full of wisdom and knowledge You will not really feel monotony at at any time of the time
(that's what catalogs are for relating to when you ask me).
-- Dr . Ever ett Dicki DDS     
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