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Hall's book gives a consistent and accurate account of the academic
developments, especially in the time series area, and clearly fills a
niche. The level required is that of a graduate student with a good
background in econometrics. - Rosario dell'Aquilla, Journal of the
American Statistical Association;Overall, the book is well written, very
readable and well organized. In each chapter the author conveys the
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essential ideas at the beginning and the end of the chapter, and the
reader is guided smoothly to the research frontier. Similarly, before
stating new theorems and proving them, the auth


