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Forgotten Books, United States, 2015. Paperback. Book
Condition: New. 229 x 152 mm. Language: English . Brand New
Book ***** Print on Demand *****.Excerpt from Estimating the
Variance Parameter From Noisy High Frequency Financial Data
Many financial data are now collected at an ultra-high
frequency, such as tick-by-tick. However, increasing the
observation frequency while keeping the time span of the
observation fixed does not always help in estimating
parameters. A different type of consistency, the consistency of a
estimator as the observation frequency goes to infinity, becomes
important in studying high frequency data. In addition to the
consistency, the deviation of a financial time series from a
continuous process is also increasingly significant as the
observation frequency increases. This deviation is not negligible
and causes another difficulty in estimating parameters. This
paper concentrates on constructing estimators of variance
parameter using contaminated observations; i.e., observations
from a continuous process with deviation at time of observation.
The consistencies of these estimators, as the observation
frequency goes to infinity, are analyzed. Key Words: f-
consistency; observation noise; quadratic estimator. About the
Publisher Forgotten Books publishes hundreds of thousands of
rare and classic books. Find more at This book is a reproduction
of an important...

R EAD O NLINE  
[ 6.9 MB  ]    

R eviews

This publication may be really worth a go through, and a lot better than other. It really is writter in simple terms and
never difficult to understand. Once you begin to read the book, it is extremely difficult to leave it before concluding.
-- Na ta lie Abbott   

This book will not be simple to get going on reading but extremely exciting to read through. Yes, it can be play, still an
interesting and amazing literature. I am very easily could possibly get a delight of reading a written book.
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