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Time series analysis has undergone many changes during recent years with the
advent of unit roots and cointegration. This textbook by G. S. Maddalaand In-
Moo Kimis based on a successful lecture program and provides a comprehensive
review of these topics as well as structural change. G. S. Maddalais one of the
most distinguished writers of graduate and undergraduate econometrics textbooks
today and Unit Roots, Cointegration and Structural Change represents a major
contribution that will be of interest both to specialists and graduate and
undergraduate students.
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Editorial Review

Review

"This well-written book is sure to become a must-read for empirical researchers as well as upper-level
graduate students who are contemplating dissertation work in theoretical time series econometrics...This
book is awelcome addition to books on time series analysis." Mathematical Reviews

About the Author

G.S. MADDALA passed away in June 1999 and had been aleading figure in the econometrics profession for
more than three decades. At the time of his death, he held the University Eminent Scholar Professorship in
the Department of Economics at Ohio State University. His previous university affiliations include Stanford
University, University of Rochester and University of Florida.

Kim is Professor of Economics at Sung Kyun Kwan University, Seoul, Korea.

Users Review
From reader reviews:
Wesley Powell:

Why don't make it to be your habit? Right now, try to ready your time to do the important action, like
looking for your favorite e-book and reading a publication. Beside you can solve your condition; you can add
your knowledge by the e-book entitled Unit Roots, Cointegration, and Structural Change (Themesin Modern
Econometrics). Try to the actual book Unit Roots, Cointegration, and Structural Change (Themesin Modern
Econometrics) as your pal. It meansthat it can to be your friend when you sense alone and beside those of
course make you smarter than previously. Yeah, it isvery fortuned for you. The book makes you
considerably more confidence because you can know everything by the book. So , let's make new experience
and also knowledge with this book.

Doris Brown:

Reading areserve tends to be new life style within this era globalization. With reading through you can get a
lot of information that could give you benefit in your life. Along with book everyonein thisworld could
share their idea. Publications can also inspire alot of people. Plenty of author can inspire their particular
reader with their story or perhaps their experience. Not only situation that share in the ebooks. But also they
write about the data about something that you need example of this. How to get the good score toefl, or how
to teach your young ones, there are many kinds of book which exist now. The authors these days awaystry
to improve their ability in writing, they also doing some analysis before they write to their book. One of them
isthis Unit Roots, Cointegration, and Structural Change (Themes in Modern Econometrics).



Valentin Gonzalez;

In thistime globalization it isimportant to someone to find information. The information will make someone
to understand the condition of the world. The condition of the world makes the information much easier to
share. You can find alot of sources to get information example: internet, paper, book, and soon. Y ou will see
that now, alot of publisher this print many kinds of book. Typically the book that recommended for you is
Unit Roots, Cointegration, and Structural Change (Themesin Modern Econometrics) this reserve consist a
lot of the information on the condition of this world now. That book was represented so why is the world has
grown up. The dialect styles that writer useto explain it is easy to understand. The writer made some study
when he makes this book. Here is why this book suitable all of you.

Nancy Maxfield:

That reserve can make you to feel relax. That book Unit Roots, Cointegration, and Structural Change
(Themesin Modern Econometrics) was colourful and of course has pictures on there. Aswe know that book
Unit Roots, Cointegration, and Structural Change (Themesin Modern Econometrics) has many kinds or
style. Start from kids until youngsters. For example Naruto or Detective Conan you can read and believe you
are the character on there. Therefore not at al of book are make you bored, any it offers up you feel happy,
fun and loosen up. Try to choose the best book to suit your needs and try to like reading which.
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