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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:

Robert Aviles:

What do you about book? It is not important with you? Or just adding material if you want something to
explain what your own problem? How about your free time? Or are you busy individual? If you don't have
spare time to try and do others business, it is give you a sense of feeling bored faster. And you have spare
time? What did you do? Every person has many questions above. The doctor has to answer that question
mainly because just their can do that. It said that about guide. Book is familiar on every person. Yes, it is
suitable. Because start from on jardín de infancia until university need this specific High-Frequency
Financial Econometrics to read.

Debera Jessie:

Your reading 6th sense will not betray a person, why because this High-Frequency Financial Econometrics
guide written by well-known writer who really knows well how to make book that may be understand by
anyone who all read the book. Written with good manner for you, leaking every ideas and producing skill
only for eliminate your own personal hunger then you still uncertainty High-Frequency Financial
Econometrics as good book not just by the cover but also through the content. This is one book that can
break don't evaluate book by its include, so do you still needing one more sixth sense to pick that!? Oh come
on your studying sixth sense already alerted you so why you have to listening to an additional sixth sense.

Lynn Gallagher:

You may spend your free time you just read this book this publication. This High-Frequency Financial
Econometrics is simple to bring you can read it in the area, in the beach, train and also soon. If you did not
possess much space to bring often the printed book, you can buy the actual e-book. It is make you much
easier to read it. You can save typically the book in your smart phone. Thus there are a lot of benefits that
you will get when you buy this book.

Loretta Pena:

You may get this High-Frequency Financial Econometrics by check out the bookstore or Mall. Just viewing
or reviewing it might to be your solve problem if you get difficulties for ones knowledge. Kinds of this
reserve are various. Not only by written or printed but also can you enjoy this book by simply e-book. In the
modern era similar to now, you just looking by your mobile phone and searching what your problem. Right
now, choose your own ways to get more information about your book. It is most important to arrange you to
ultimately make your knowledge are still revise. Let's try to choose appropriate ways for you.
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