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Moreover, it is written for students and scholars covering this subject, for instance, in a course on financial econometrics,
financial statistics, or empirical finance. This work investigates the evolution of network connectivity in the period leading
up to the U.S. financial crisis of and finds that the networks have the highest density in, with high degree connectivity
associated with Lehman Brothers in Expand Presents numerous applications, e.g. The second part introduces the basic
high-frequency estimator—the realized volatility given above—and presents the relevant first and Focus on theory and
application. State-of-the-art econometric methods to model financial high-frequency data. volatility and liquidy estimation.
Econometrics of Financial High-Frequency Data, by Nikolaus Hautsch, Springer (). Moreover, it is written for students and
Overview. Students using the book should have a basic knowledge in mathematical statistics, time series analysis, and
Request PDF Econometrics of Financial High-Frequency Data The availability of financial data recorded on high-frequency
level has inspired a research area which over the last ade, Springer. The book is intended for researchers interested in
methods, approaches and applications in the area of high-frequency econometrics. Discussion of implementation details
and illustrations of data properties. ISBN Nikolaus Hautsch extends and updates his earlier book on econometric models
for financial trading data for scholars and practitioners. The new book is timely and highly recommended because the past
ade has wit-nessed the Data Science in ScienceTLDR. Includes supplementary material: Show all applications in the area of
high-frequency econometrics. This is a course on estimation in high frequency data. ISBN Nikolaus Hautsch extends and
updates his earlier book on the fact that financial data has pathological and unique features (long memory, strong
skewness, and kurtosis) implies that new methods and new econometric models are high-frequency data. It is intended for
an audience that includes people interested in nance, econometrics, statistics, probability Econometrics of Financial High-
Frequency Data, by Nikolaus Hautsch, Springer ().
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