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! High frequency

% Tick by tick

® Realized volatility

* Zhou

® Hansen

® lunde

" Baillie

® Dacorogna

® Heterogeneous autoregressive conditional heteroskedasticity
10 Microstructure noise
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1 pre_averaging method

15 Refresh time
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19 Integrated co-volatility
20 Non-synchronous trading
2 jump

22 Barndorff-Nielsen and Shephard test
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% Realized kernel

% Christensen

2 \Wang

% Andersen

% Benzoni

% Tsay

% Bedowska-Sojka

%2 Kliber

® Drift

# Diffusion coefficient

% Glasserman

% Integrated variance

% Rognlie

% Kinnebrock

% Generalized autoregressive conditional heteroskedasticity
0 Autoregressive moving average model
* Systematic risk

*2 Stationary

* Shephard

* Realized volatility

** Root-mean-square error

* Akaike Information Criteria




