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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:

Danny Whittemore:

Spent a free a chance to be fun activity to try and do! A lot of people spent their down time with their family,
or all their friends. Usually they accomplishing activity like watching television, about to beach, or picnic in
the park. They actually doing ditto every week. Do you feel it? Do you want to something different to fill
your own free time/ holiday? Might be reading a book is usually option to fill your no cost time/ holiday. The
first thing that you ask may be what kinds of e-book that you should read. If you want to attempt look for
book, may be the e-book untitled High-Frequency Trading: A Practical Guide to Algorithmic Strategies and
Trading Systems (Wiley Trading) can be great book to read. May be it may be best activity to you.

Asia Haynes:

Many people spending their moment by playing outside together with friends, fun activity along with family
or just watching TV the entire day. You can have new activity to pay your whole day by looking at a book.
Ugh, do you consider reading a book can really hard because you have to take the book everywhere? It
alright you can have the e-book, taking everywhere you want in your Smart phone. Like High-Frequency
Trading: A Practical Guide to Algorithmic Strategies and Trading Systems (Wiley Trading) which is getting
the e-book version. So , why not try out this book? Let's observe.

Juan Higgins:

You can find this High-Frequency Trading: A Practical Guide to Algorithmic Strategies and Trading
Systems (Wiley Trading) by check out the bookstore or Mall. Just viewing or reviewing it can to be your
solve trouble if you get difficulties for the knowledge. Kinds of this reserve are various. Not only simply by
written or printed but additionally can you enjoy this book through e-book. In the modern era like now, you
just looking because of your mobile phone and searching what their problem. Right now, choose your
personal ways to get more information about your book. It is most important to arrange you to ultimately
make your knowledge are still up-date. Let's try to choose right ways for you.

William Stone:

That publication can make you to feel relax. This book High-Frequency Trading: A Practical Guide to
Algorithmic Strategies and Trading Systems (Wiley Trading) was colourful and of course has pictures on
there. As we know that book High-Frequency Trading: A Practical Guide to Algorithmic Strategies and
Trading Systems (Wiley Trading) has many kinds or style. Start from kids until adolescents. For example
Naruto or Investigation company Conan you can read and believe that you are the character on there. So , not
at all of book are generally make you bored, any it makes you feel happy, fun and relax. Try to choose the
best book for you personally and try to like reading that.
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