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Abstract

The rapid development of economy and society has had a great influence on the development of various fields, but in the development
of financial market, high frequency finance has gradually appeared, and its time series has unique statistical characteristics. Compared
with the traditional financial theory, it has its own inconsistent abnormal phenomenon. In view of its own unique nature analysis, it is
necessary to attach importance to its new model based on the specific situation of its actual development, which can realize the genera-
tion and conversion of information data, observe the specific process of its conversion, provide an important information basis for many
investors, and ensure that the decisions made are scientific, reasonable and effective. The production development of the body is ex-
plained clearly. In this paper, the statistical characteristics of high frequency financial time series are analyzed, and through the analysis
of its modeling, a certain theoretical foundation is laid for it.
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