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Terence Mills' best-selling graduate textbook provides detailed coverage of
research techniques and findings relating to the empirical anaysis 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 awealth 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 awealth 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
achapter of itsown. Thereis 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 areference
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. Millsis Professor of Applied Statistics and Econometrics, Loughborough University. Heis 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),
L oughborough University.

Users Review
From reader reviews:
Roy Myers:

Book is definitely written, printed, or illustrated for everything. Y ou can know everything you want by a
book. Book has a different type. Asyou may know that book isimportant point to bring us around the world.
Alongside that you can your reading expertise was fluently. A reserve The Econometric Modelling of
Financial Time Series will make you to become smarter. Y ou can feel much more confidenceif you can
know about almost everything. But some of you think in which open or reading any book make you bored. It
is not necessarily make you fun. Why they can be thought like that? Have you trying to find best book or
appropriate book with you?

Edgar Hightower:

Reading can called head hangout, why? Because if you are reading a book specially book entitled The
Econometric Modelling of Financial Time Series your mind will drift away trough every dimension,
wandering in each aspect that maybe unknown for but surely can be your mind friends. Imaging every word
written in a e-book then become one web form conclusion and explanation in which maybe you never get
before. The The Econometric Modelling of Financial Time Series giving you one more experience more than
blown away your head but also giving you useful info for your better life with this era. So now let us
demonstrate the relaxing pattern the following is your body and mind are going to be pleased when you are
finished examining it, like winning a game. Do you want to try this extraordinary wasting spare time



activity?

L ouis Hudson:

Don't be worry should you be afraid that this book will certainly filled the space in your house, you can have
itin e-book approach, more simple and reachable. This The Econometric Modelling of Financial Time Series
can give you alot of good friends because by you looking at this one book you have thing that they don't and
make an individual more like an interesting person. This book can be one of one step for you to get success.
This book offer you information that probably your friend doesn't learn, by knowing more than some other
make you to be great men and women. So , why hesitate? We need to have The Econometric Modelling of
Financial Time Series.

Thomas Gonzalez;

Aswe know that book isimportant thing to add our understanding for everything. By areserve we can know
everything you want. A book isa pair of written, printed, illustrated or blank sheet. Every year had been
exactly added. This e-book The Econometric Modelling of Financial Time Serieswas filled regarding
science. Spend your free time to add your knowledge about your research competence. Some people has
diverse feel when they reading some sort of book. If you know how big advantage of a book, you can feel
enjoy to read a book. In the modern eralike right now, many ways to get book that you just wanted.
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