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CUTTING-EDGE DEVELOPMENTS IN HIGH-FREQUENCY FINANCIAL
ECONOMETRICS  In recent years, the availability of high-frequency data
and advances in computing have allowed financial practitioners to
design systems that can handle and analyze this information.
Handbook of Modeling High-Frequency Data in Finance addresses the
many theoretical and practical questions raised by the nature and
intrinsic properties of this data.  A one-stop compilation of empirical
and analytical research, this handbook explores data sampled with
high-frequency finance in financial engineering, stati


