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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:

Donna Gray:

The book High-Frequency Financial Econometrics make one feel enjoy for your spare time. You can utilize
to make your capable more increase. Book can being your best friend when you getting tension or having big
problem with the subject. If you can make reading a book High-Frequency Financial Econometrics being
your habit, you can get considerably more advantages, like add your own capable, increase your knowledge
about several or all subjects. It is possible to know everything if you like open up and read a e-book High-
Frequency Financial Econometrics. Kinds of book are a lot of. It means that, science reserve or encyclopedia
or other individuals. So , how do you think about this e-book?

Patrick Sherman:

Spent a free time to be fun activity to do! A lot of people spent their down time with their family, or their
particular friends. Usually they accomplishing activity like watching television, likely to beach, or picnic
inside the park. They actually doing same thing every week. Do you feel it? Do you wish to something
different to fill your free time/ holiday? May be reading a book may be option to fill your free of charge
time/ holiday. The first thing that you'll ask may be what kinds of publication that you should read. If you
want to attempt look for book, may be the guide untitled High-Frequency Financial Econometrics can be
good book to read. May be it can be best activity to you.

Alejandra Dunlap:

In this period of time globalization it is important to someone to get information. The information will make
someone to understand the condition of the world. The condition of the world makes the information better
to share. You can find a lot of sources to get information example: internet, paper, book, and soon. You will
observe that now, a lot of publisher which print many kinds of book. Typically the book that recommended
to you is High-Frequency Financial Econometrics this reserve consist a lot of the information with the
condition of this world now. This kind of book was represented just how can the world has grown up. The
words styles that writer use for explain it is easy to understand. Often the writer made some investigation
when he makes this book. Here is why this book acceptable all of you.

Marilyn Leonard:

Some people said that they feel uninterested when they reading a reserve. They are directly felt the idea
when they get a half portions of the book. You can choose the actual book High-Frequency Financial
Econometrics to make your personal reading is interesting. Your own personal skill of reading proficiency is
developing when you such as reading. Try to choose easy book to make you enjoy to study it and mingle the
idea about book and reading especially. It is to be initial opinion for you to like to available a book and learn
it. Beside that the e-book High-Frequency Financial Econometrics can to be a newly purchased friend when
you're really feel alone and confuse in doing what must you're doing of the time.
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