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Princeton University Press. Hardback. Book Condition: new.
BRAND NEW, High-Frequency Financial Econometrics, Yacine
Ait-Sahalia, Jean Jacod, High-frequency trading is an algorithm-
based computerized trading practice that allows firms to trade
stocks in milliseconds. Over the last fifteen years, the use of
statistical and econometric methods for analyzing high-
frequency financial data has grown exponentially. This growth
has been driven by the increasing availability of such data, the
technological advancements that make high-frequency trading
strategies possible, and the need of practitioners to analyze
these data. This comprehensive book introduces readers to these
emerging methods and tools of analysis. Yacine Ait-Sahalia and
Jean Jacod cover the mathematical foundations of stochastic
processes, describe the primary characteristics of high-
frequency financial data, and present the asymptotic concepts
that their analysis relies on. Ait-Sahalia and Jacod also deal with
estimation of the volatility portion of the model, including
methods that are robust to market microstructure noise, and
address estimation and testing questions involving the jump part
of the model. As they demonstrate, the practical importance and
relevance of jumps in financial data are universally recognized,
but only recently have econometric methods become available
to rigorously analyze jump processes. Ait-Sahalia and Jacod
approach high-frequency econometrics with a distinct focus...

R EAD O NLINE  
[ 3.55 MB  ]    

R eviews

It is simple in read through safer to comprehend. This is for anyone who statte that there was not a really worth
reading through. It is extremely difficult to leave it before concluding, once you begin to read the book.
-- Sa m a nta  K lein      

Here is the greatest pdf i have got read through till now. It typically will not charge excessive. You wont really feel
monotony at anytime of the time (that's what catalogs are for concerning when you question me).
-- Eula lia  La ng osh     
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