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Title of the Book:  Non-Linear Time Series 

The major subject of the book is Time series. It is intended for postgraduate  students who have 
good knowledge of linear time series models and would like extend their knowledge to non-linear 
time series.  A good knowledge of probability and  statistics as well as some knowledge of Hilbert 
spaces   is required. Some of the sections and chapters may require good knowledge of  advanced  
material such as principles of Markov chain Monte Carlo methods . 
 
There are quite a few books on Nonlinear time series giving emphasis on different aspects of the 
subject. Some examples are:  
 
Tong(1990)  Non-linear Time series Oxford science publications 
Fan and Yao(2003) Nonliear time series, Springer Verlag 
Prado and West(2010) Time series Modeling Computation and inference Chapman and Hall 
 
The proposed  manuscript  differs from above books in two aspects: First, there is relation between 
nonlinearity and heavy tails. the book aims to explain this relationship.  Second, there has been 
advances in integer time series models  spread over many journals. we aim to bring together all the 
material on the subject.  We tried to balance the probabilistic and inferential aspects of nonlinear 
processes, but due to general difficulties on inference for nonlinear models, probabilistic aspects 
have a bigger share in the book. 
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