EfEAXFZZHMBHRI NI U
Keio Associated Repository of Academic resouces

Title Econometric methods for high frequency data
Sub Title
Author Potiron, Yoann
Publisher BEE2 A
Publication year |2022
Jtitle FERBESHRRREERSE (2020.)
JaLC DOI
Abstract In Project 1, we have exhibited limit order book variables that matter for the market microstructure
noise. My aim was to explain (almost) fully the market microstructure noise. In other words, the
practitioner which has limit order book data at hands, is now able to use this new estimator to
estimate more accurately volatility or any other integrated quantity such as high frequency
covariance or leverage effect, estimators which are not necessarily robust to
noise. In Project 2, | have brought forward an estimator of latency, which has been coded. The
source files were available for free on my website. In Project 3, | have also exhibited an estimator
of parameters related to the noise shape. The related code has been made available on my
website.
Notes
Genre Research Paper
URL https://koara.lib.keio.ac.jp/xoonips/modules/xoonips/detail.php?koara_id=2020000008-20200158

BREZBAZZMERVRD N (KOARA)ICEBE M TLWAR AV TUY OERER. ThTIOEEE, FLFLFHERLRTECREL. TOERMGEEEECELST
REBEENTVET, B|ACHLE> TR, BEFRELEZETLTIFALEE L,

The copyrights of content available on the KeiO Associated Repository of Academic resources (KOARA) belong to the respective authors, academic societies, or
publishers/issuers, and these rights are protected by the Japanese Copyright Act. When quoting the content, please follow the Japanese copyright act.



http://www.tcpdf.org

2020 4EE FHEIEHES (EAFE) mrrizaass eIz S T

il [ifeat:il B4 HEHIR
WRAREE FEBVEE  [1000 (f5A)FM
K4 wRFAY ATV K4 (3%38) |Potiron, Yoann

HHIERE (AAFE

Econometric methods for high frequency data

e (ER)

Econometric methods for high frequency data

1. HIREBRFROBE

In Project 1, we have exhibited limit order book variables that matter for the market microstructure noise. My aim was to explain
(almost) fully the market microstructure noise. In other words, the practitioner which has limit order book data at hands, is now able
to use this new estimator to estimate more accurately volatility or any other integrated quantity such as high frequency covariance
or leverage effect, estimators which are not necessarily robust to

noise. In Project 2, I have brought forward an estimator of latency, which has been coded. The source files were available for free on
my website. In Project 3, I have also exhibited an estimator of parameters related to the noise shape. The related code has been
made available on my website.
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