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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 seeking a better understanding of high-frequency operations or an
individual investor looking for a new way to trade, this book has what you need to make the most of your
time in today's dynamic markets.

Building on the success of the original edition, the Second Edition of High-Frequency Trading incorporates
the latest research and questions that have come to light since the publication of the first edition. It skillfully
covers everything from new portfolio management techniques for high-frequency trading and the latest
technological developments enabling HFT to updated risk management strategies and how to safeguard
information and order flow in both dark and light markets.

Includes numerous quantitative trading strategies and tools for building a high-frequency trading system●

Address the most essential aspects of high-frequency trading, from formulation of ideas to performance●

evaluation
The book also includes a companion Website where selected sample trading strategies can be downloaded●

and tested
Written by respected industry expert Irene Aldridge●

While interest in high-frequency trading continues to grow, little has been published to help investors
understand and implement this approach—until now. This book has everything you need to gain a firm grip
on how high-frequency trading works and what it takes to apply it to your everyday trading endeavors.
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From reader reviews:

Kim Duncan:

Book is to be different for each grade. Book for children till adult are different content. As you may know
that book is very important for us. The book High-Frequency Trading: A Practical Guide to Algorithmic
Strategies and Trading Systems ended up being making you to know about other expertise and of course you
can take more information. It is rather advantages for you. The reserve High-Frequency Trading: A Practical
Guide to Algorithmic Strategies and Trading Systems is not only giving you a lot more new information but
also to get your friend when you really feel bored. You can spend your own spend time to read your book.
Try to make relationship with all the book High-Frequency Trading: A Practical Guide to Algorithmic
Strategies and Trading Systems. You never sense lose out for everything in case you read some books.

Kyle Coffman:

Reading a reserve tends to be new life style with this era globalization. With examining you can get a lot of
information that may give you benefit in your life. Using book everyone in this world could share their idea.
Ebooks can also inspire a lot of people. Plenty of author can inspire their reader with their story or their
experience. Not only the storyline that share in the guides. But also they write about advantage about
something that you need illustration. How to get the good score toefl, or how to teach your children, there are
many kinds of book that exist now. The authors these days always try to improve their proficiency in writing,
they also doing some analysis before they write to the book. One of them is this High-Frequency Trading: A
Practical Guide to Algorithmic Strategies and Trading Systems.

Ruth Hill:

Are you kind of active person, only have 10 or 15 minute in your moment to upgrading your mind expertise
or thinking skill perhaps analytical thinking? Then you are having problem with the book than can satisfy
your short period of time to read it because all of this time you only find book that need more time to be
study. High-Frequency Trading: A Practical Guide to Algorithmic Strategies and Trading Systems can be
your answer as it can be read by a person who have those short free time problems.

Daryl Sanders:

As we know that book is essential thing to add our knowledge for everything. By a publication we can know
everything we want. A book is a list of written, printed, illustrated as well as blank sheet. Every year has
been exactly added. This book High-Frequency Trading: A Practical Guide to Algorithmic Strategies and
Trading Systems was filled regarding science. Spend your free time to add your knowledge about your
technology competence. Some people has diverse feel when they reading a new book. If you know how big
good thing about a book, you can really feel enjoy to read a guide. In the modern era like at this point, many
ways to get book which you wanted.
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