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        Market Data Explained by Marc Alvarez Book PDF Summary

        Market Data Explained is intended to provide a guide to the universe of data content produced by the global capital markets on a daily basis. Commonly referred to as “market data , the universe of content is very wide and the type of information correspondingly diverse. Jargon and acronyms are very common. As a result, users of marker data typically face difficulty in applying the content in analysis and business applications. This guide provides an independent framework for understanding this diversity and streamlining the process of referring to content and how it relates to today’s business environment. The book achieves this goal by providing a consistent frame of reference for users of market data. As such, it is built around the concept of a data model – a single, coherent view of the capital markets independent of any one source, such as an exchange. In particular it delineates clearly between the actual data content and how it is delivered (i.e., realtime data streams versus reference data). It shows how the data relates across the universe of securities (i.e., stocks, bonds, derivatives etc.). In this way it provides a logical framework for understanding how new content can be added over time as the business develops. Special features: 1. Uniqueness – this is the first comprehensive catalog and taxonomy to be made available for a business audience 2. Industry Acceptance – the framework described in this book is implemented as a relational data model in the industry today and used by blue chip multinational firms 3. Comprehensiveness – there are no arbitrary distinctions made based on asset class or data type (the legacy approach). The model presented in this book is fully cross asset and makes no distinction between data types (i.e., realtime versus historical/reference data) or sources 4. Independence – the framework is an independent, objective overview of how the data content integrates to provide a coherent view of the data produced by the global capital markets on a daily and intra-day basis. It provides a logical framework for referring to the content and entities that are so intrinsic to this industry First and only single, comprehensive desk reference to market data produced by the global capital markets on a daily basis Provides a comprehensive catalog of the market data and a common structure for navigating the complex content and interrelationships Provides a common taxonomy and naming conventions that handles the highly varied, geographically and language dependent nature of the content
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       Market Data Explained is intended to provide a guide to the universe of data content produced by the global capital markets on a daily basis. Commonly referred to as “market data , the universe of content is very wide and the type of information correspondingly diverse. Jargon and acronyms are very 
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       This book is intended to provide a guide to the universe of data content produced by the global capital markets on a daily basis. Commonly referred to as "market data?, the universe of content is very wide and the type of information correspondingly diverse. Jargon and acronyms are very common. 

      Get Book 
          
        
    

  



                                                        
  
    
      
    

    
      
        MDDL and the Quest for a Market Data Standard  by Martin Christopher Sexton

      

       The aim of this book is to provide an objective vendor independent assessment of the Market Data Definition Language (MDDL), the eXtensible Mark-up Language (XML) standard for market data. Assuming little previous knowledge of the standard, or of systems networking, the book identifies the challenges and significance of the standard, 
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        High frequency data analysis  by Nadine Hirte

      

       Seminar paper from the year 2003 in the subject Statistics, grade: 2.0 (B), European University Viadrina Frankfurt (Oder), language: English, abstract: Today the financial market becomes more complex and includes more competition. Reasons are trends like globalization, liberalization and lower-cost trading mechanism. The market microstructure research has the aim of an efficient 
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        High frequency Financial Market Data  by Owain Ap Gwilym,Charles E. T. Sutcliffe

      

       A consideration of the sources, management, manipulation and uses of high-frequency financial market data. It applies HFD to model development for data analysis, trading, forecasting and risk management. Future trends are covered, and there is a bibliography of the literature.
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        Applied Quantitative Finance  by Mauricio Garita

      

       This book provides both conceptual knowledge of quantitative finance and a hands-on approach to using Python. It begins with a description of concepts prior to the application of Python with the purpose of understanding how to compute and interpret results. This book offers practical applications in the field of finance 
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        Download Market Data  by Marchelle Gantzler

      

       In finance, market data is price and trade-related data for a financial instrument reported by a trading venue such as a stock exchange. A quick-start guide to downloading market data from leading data vendors such as Bloomberg, Reuters, and Markit. As accurate and up-to-date market data has started to become 
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        Consumer Market Data Handbook  by Ben Polk Haynes,Guerry R. Smith,United States. Bureau of Foreign and Domestic Commerce

      

       Download or read online Consumer Market Data Handbook written by Ben Polk Haynes,Guerry R. Smith,United States. Bureau of Foreign and Domestic Commerce, published by Unknown which was released on 1939. Get Consumer Market Data Handbook Books now! Available in PDF, ePub and Kindle.
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