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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:

Brian Grant:

The book The Econometric Modelling of Financial Time Series can give more knowledge and also the
precise product information about everything you want. Why must we leave the best thing like a book The
Econometric Modelling of Financial Time Series? Some of you have a different opinion about guide. But
one aim this book can give many information for us. It is absolutely suitable. Right now, try to closer
together with your book. Knowledge or information that you take for that, you are able to give for each
other; you could share all of these. Book The Econometric Modelling of Financial Time Series has simple
shape nevertheless, you know: it has great and big function for you. You can seem the enormous world by
open and read a guide. So it is very wonderful.

Jerome Chisolm:

Information is provisions for people to get better life, information today can get by anyone in everywhere.
The information can be a know-how or any news even restricted. What people must be consider whenever
those information which is within the former life are difficult to be find than now is taking seriously which
one works to believe or which one typically the resource are convinced. If you have the unstable resource
then you understand it as your main information you will have huge disadvantage for you. All of those
possibilities will not happen inside you if you take The Econometric Modelling of Financial Time Series as
your daily resource information.



Anthony Vice:

Your reading 6th sense will not betray an individual, why because this The Econometric Modelling of
Financial Time Series book written by well-known writer who knows well how to make book that can be
understand by anyone who have read the book. Written with good manner for you, leaking every ideas and
creating skill only for eliminate your personal hunger then you still doubt The Econometric Modelling of
Financial Time Series as good book not only by the cover but also with the content. This is one e-book that
can break don't assess book by its handle, so do you still needing yet another sixth sense to pick this kind
of!? Oh come on your reading sixth sense already told you so why you have to listening to another sixth
sense.

Carol Ton:

Beside this specific The Econometric Modelling of Financial Time Series in your phone, it may give you a
way to get closer to the new knowledge or data. The information and the knowledge you are going to got
here is fresh from your oven so don't be worry if you feel like an aged people live in narrow commune. It is
good thing to have The Econometric Modelling of Financial Time Series because this book offers to your
account readable information. Do you occasionally have book but you rarely get what it's exactly about. Oh
come on, that will not happen if you have this inside your hand. The Enjoyable blend here cannot be
questionable, such as treasuring beautiful island. Techniques you still want to miss the idea? Find this book
along with read it from currently!
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