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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 Aït-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. Aït-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.

Aït-Sahalia and Jacod approach high-frequency econometrics with a distinct focus on the financial side of
matters while maintaining technical rigor, which makes this book invaluable to researchers and practitioners
alike.
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From reader reviews:

James Matter:

What do you regarding book? It is not important along with you? Or just adding material if you want
something to explain what the one you have problem? How about your spare time? Or are you busy man or
woman? If you don't have spare time to try and do others business, it is make one feel bored faster. And you
have time? What did you do? Every person has many questions above. They need to answer that question
mainly because just their can do this. It said that about publication. Book is familiar on every person. Yes, it
is correct. Because start from on jardín de infancia until university need this specific High-Frequency
Financial Econometrics to read.

Richard Cary:

The book untitled High-Frequency Financial Econometrics contain a lot of information on that. The writer
explains your girlfriend idea with easy technique. The language is very simple to implement all the people,
so do not really worry, you can easy to read it. The book was compiled by famous author. The author will
take you in the new era of literary works. You can read this book because you can read more your smart
phone, or model, so you can read the book within anywhere and anytime. In a situation you wish to purchase
the e-book, you can start their official web-site and also order it. Have a nice learn.

Ida Johnson:

Many people spending their time period by playing outside having friends, fun activity using family or just
watching TV all day long. You can have new activity to spend your whole day by reading through a book.
Ugh, think reading a book can really hard because you have to take the book everywhere? It alright you can
have the e-book, bringing everywhere you want in your Smartphone. Like High-Frequency Financial
Econometrics which is getting the e-book version. So , try out this book? Let's notice.

Clement Williams:

Do you like reading a book? Confuse to looking for your best book? Or your book ended up being rare? Why
so many question for the book? But any people feel that they enjoy to get reading. Some people likes
studying, not only science book but also novel and High-Frequency Financial Econometrics or even others
sources were given expertise for you. After you know how the good a book, you feel need to read more and
more. Science publication was created for teacher or maybe students especially. Those guides are helping
them to put their knowledge. In other case, beside science reserve, any other book likes High-Frequency
Financial Econometrics to make your spare time considerably more colorful. Many types of book like this.
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