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Terence Mills' best-selling graduate textbook provides detailed coverage of
research techniques and findings relating to the empirical analysis of financial
markets. In its previous editions it has become required reading for many
graduate courses on the econometrics of financial modelling. This third edition,
co-authored with Raphael Markellos, contains a wealth of material reflecting the
developments of the last decade. Particular attention is paid to the wide range of
nonlinear models that are used to analyse financial data observed at high
frequencies and to the long memory characteristics found in financial time series.
The central material on unit root processes and the modelling of trends and
structural breaks has been substantially expanded into a chapter of its own. There
is also an extended discussion of the treatment of volatility, accompanied by a
new chapter on nonlinearity and its testing.
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Terence Mills' best-selling graduate textbook provides detailed coverage of research techniques and findings
relating to the empirical analysis of financial markets. In its previous editions it has become required reading
for many graduate courses on the econometrics of financial modelling. This third edition, co-authored with
Raphael Markellos, contains a wealth of material reflecting the developments of the last decade. Particular
attention is paid to the wide range of nonlinear models that are used to analyse financial data observed at
high frequencies and to the long memory characteristics found in financial time series. The central material
on unit root processes and the modelling of trends and structural breaks has been substantially expanded into
a chapter of its own. There is also an extended discussion of the treatment of volatility, accompanied by a
new chapter on nonlinearity and its testing.
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Editorial Review

Review
'A valuable textbook for a graduate course in the econometrics of financial modelling.' Svend Hylleberg, The
Economic Journal

'A useful bridge between finance and the latest research in economic time series. It will serve as a reference
for both academic researchers and quantitatively orientated financial practitioners ... a useful package for
someone wanting time series tools along with finance applications.' Blake LeBaron, Journal of Economic
Literature

'Highly recommended ...' The Times Higher Education Supplement

About the Author
Terence C. Mills is Professor of Applied Statistics and Econometrics, Loughborough University. He is the
co-editor of the Palgrave Handbook of Econometrics and has over 170 publications.

Raphael N. Markellos is Professor of Quantitative Finance at Athens University of Economics and Business,
and Visiting Research Fellow at the Centre for International Financial and Economic Research (CIFER),
Loughborough University.

Users Review

From reader reviews:

Juan Palmer:

This book untitled The Econometric Modelling of Financial Time Series to be one of several books which
best seller in this year, here is because when you read this reserve you can get a lot of benefit in it. You will
easily to buy this specific book in the book retailer or you can order it through online. The publisher on this
book sells the e-book too. It makes you quickly to read this book, because you can read this book in your
Cell phone. So there is no reason to your account to past this publication from your list.

Ok Lord:

Reading a publication tends to be new life style with this era globalization. With examining you can get a lot
of information which will give you benefit in your life. With book everyone in this world can certainly share
their idea. Textbooks can also inspire a lot of people. A great deal of author can inspire their very own reader
with their story or even their experience. Not only the storyplot that share in the textbooks. But also they
write about the knowledge about something that you need case in point. How to get the good score toefl, or
how to teach your kids, there are many kinds of book that exist now. The authors nowadays always try to
improve their skill in writing, they also doing some investigation before they write on their book. One of
them is this The Econometric Modelling of Financial Time Series.



Karen Rodriguez:

Playing with family in a park, coming to see the water world or hanging out with pals is thing that usually
you have done when you have spare time, subsequently why you don't try thing that really opposite from
that. A single activity that make you not feeling tired but still relaxing, trilling like on roller coaster you are
ride on and with addition details. Even you love The Econometric Modelling of Financial Time Series, it is
possible to enjoy both. It is excellent combination right, you still desire to miss it? What kind of hang type is
it? Oh can occur its mind hangout fellas. What? Still don't obtain it, oh come on its named reading friends.

Kyra Franson:

Don't be worry when you are afraid that this book will certainly filled the space in your house, you could
have it in e-book approach, more simple and reachable. This particular The Econometric Modelling of
Financial Time Series can give you a lot of buddies because by you considering this one book you have point
that they don't and make you more like an interesting person. That book can be one of one step for you to get
success. This reserve offer you information that maybe your friend doesn't realize, by knowing more than
additional make you to be great persons. So , why hesitate? Let us have The Econometric Modelling of
Financial Time Series.
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