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        Handbook of High Frequency Trading by Greg N. Gregoriou Book PDF Summary

        This comprehensive examination of high frequency trading looks beyond mathematical models, which are the subject of most HFT books, to the mechanics of the marketplace. In 25 chapters, researchers probe the intricate nature of high frequency market dynamics, market structure, back-office processes, and regulation. They look deeply into computing infrastructure, describing data sources, formats, and required processing rates as well as software architecture and current technologies. They also create contexts, explaining the historical rise of automated trading systems, corresponding technological advances in hardware and software, and the evolution of the trading landscape. Developed for students and professionals who want more than discussions on the econometrics of the modelling process, The Handbook of High Frequency Trading explains the entirety of this controversial trading strategy. Answers all questions about high frequency trading without being limited to mathematical modelling Illuminates market dynamics, processes, and regulations Explains how high frequency trading evolved and predicts its future developments
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        High Frequency Trading  by Irene Aldridge

      

       A fully revised second edition of the best guide to high-frequency trading High-frequency trading is a difficult, but profitable, endeavor that can generate stable profits in various market conditions. But solid footing in both the theory and practice of this discipline are essential to success. Whether you're an institutional investor 
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        The Handbook of High Frequency Trading  by Greg N. Gregoriou

      

       Reveals the mechanics of high frequency trading markets while including the econometrics of the modeling process.
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        Algorithmic and High Frequency Trading  by Álvaro Cartea,Sebastian Jaimungal,José Penalva

      

       A straightforward guide to the mathematics of algorithmic trading that reflects cutting-edge research.
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        Handbook of High Frequency Trading and Modeling in Finance  by Ionut Florescu,Maria C. Mariani,H. Eugene Stanley,Frederi G. Viens

      

       Reflecting the fast pace and ever-evolving nature of the financial industry, the Handbook of High-Frequency Trading and Modeling in Finance details how high-frequency analysis presents new systematic approaches to implementing quantitative activities with high-frequency financial data. Introducing new and established mathematical foundations necessary to analyze realistic market models and scenarios, 
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        All About High Frequency Trading  by Michael Durbin

      

       A DETAILED PRIMER ON TODAY'S MOST SOPHISTICATED AND CONTROVERSIAL TRADING TECHNIQUE Unfair . . . brilliant . . . illegal . . . inevitable. High-frequency trading has been described in many different ways, but one thing is for sure--it has transformed investing as we know it. All About High-Frequency Trading examines the practice of deploying advanced computer algorithms to 
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        Handbook of Modeling High Frequency Data in Finance  by Frederi G. Viens,Maria Cristina Mariani,Ionut Florescu

      

       CUTTING-EDGE DEVELOPMENTS IN HIGH-FREQUENCY FINANCIAL ECONOMETRICS In recent years, the availability of high-frequency data and advances in computing have allowed financial practitioners to design systems that can handle and analyze this information. Handbook of Modeling High-Frequency Data in Finance addresses the many theoretical and practical questions raised by the nature 
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