
Seminar: High Frequency Trading.
Vienna University of Technology, WS 2013/14

Prof. Dr. Thorsten Rheinländer

1. Ait-Sahalia, Y., Mykland, P.A., and Zhang, L. (2011). Ultra high frequency volatility estimation with

dependent microstructure noise. Journal of Econometrics 160 160�165.

http://galton.uchicago.edu/~mykland/paperlinks/JKScales103108.pdf

2. Cuchiero, C., Teichmann, J. (2013). Fourier transform methods for pathwise covariance estimation in

the presence of jumps. FAM preprint.

http://arxiv.org/pdf/1301.3602v2.pdf

3. Bouchaud, J.P., Mezard, M., Potters, M. (2002). Statistical properties of stock order books: empirical

results and models. Science & Finance (CFM) working paper archive 0203511, Science & Finance,

Capital Fund Management.

http://papers.ssrn.com/sol3/papers.cfm?abstract_id=507362

Potters, M., Bouchaud, J. P. (2002). More statistical properties of order books and price impact. Sci-

ence & Finance (CFM) working paper archive 0210710, Science & Finance, Capital Fund Management.

http://papers.ssrn.com/sol3/papers.cfm?abstract_id=507343

4. Delattre, S., Robert, C. Y., Rosenbaum, M. (2013). Estimating the e¢ cient price from the order �ow:

a Brownian Cox process approach. Stochastic Processes and Their Applications, 123 (7), p 2603-2619.

http://arxiv.org/abs/1301.3114

5. Valenzuela, M., Zer, I., Fryzlewicz, P., Rheinländer, T. (2013). Relative liquidity and future volatility.

FAM preprint.

6. Dudok de Wit, L. (2013). Liquidity risks based on the limit order book. Master Thesis, Vienna

University of Technology, FAM.

7. Cont, R. , de Larrard, A. (2013). Price dynamics in a Markovian limit order book market, SIAM

Journal for Financial Mathematics, Vol 4, No 1, 1-25, 2013.

8. Schied, A., Schöneborn, T. (2009). Risk aversion and the dynamics of optimal liquidation strategies

in illiquid markets. Finance and Stochastics 13, 181�204.

http://papers.ssrn.com/sol3/papers.cfm?abstract_id=1092028

9. Bank, P., Baum, D. (2004). Hedging and portfolio optimization in �nancial markets with a large

trader. Mathematical Finance, 14, 1�18.

http://page.math.tu-berlin.de/~bank/BankBaum-IlliquidMarkets.pdf

10. Blümmel, T., Kallsen, J., Rheinländer, T. (2013). Portfolio optimization for a large investor. FAM

preprint.

1


