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CAMBRIDGE UNIVERSITY PRESS, United King dom, 2015. Hardback. Condition: New. Lang uag e:
Eng lish . Brand New Book. The desig n of trading  alg orithms requires sophisticated
mathematical models backed up by reliable data. In this textbook, the authors develop models
for alg orithmic trading  in contexts such as executing  larg e orders, market making , targ eting
VWAP and other schedules, trading  pairs or collection of assets, and executing  in dark pools.
These models are g rounded on how the exchang es work, whether the alg orithm is trading  with
better informed traders (adverse selection), and the type of information available to market
participants at both ultra-hig h and low frequency. Alg orithmic and Hig h-Frequency Trading  is the
first book that combines sophisticated mathematical modelling , empirical facts and financial
economics, taking  the reader from basic ideas to cutting -edg e research and practice. If you
need to understand how modern electronic markets operate, what information provides a
trading  edg e, and how other market participants may affect the profitability of the alg orithms,
then this is the book for you.
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R e vie ws  

The book is fantastic and g reat. It normally will not cost an excessive amount of. I am just easily could possibly g et a satisfaction of reading  a
published ebook.
-- Ed g a r Witting    

This book is definitely not eDortless to start on looking  at but really exciting  to see. It really is simplistic but surprises from the 50 %  from the pdf. I am
just effortlessly can g et a delig ht of looking  at a published book.
-- Thurm a n Scha m be rg e r        
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