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An Introduction to Algorithmic Trading: Basic to Advanced
Strategies [With CDROM]

Interest in algorithmic trading is growing massively - it's cheaper, faster and better to
control than standard trading, it enables you to 'pre-think' the market, executing complex
math in real time and take the required decisions based on the strategy defined. We are
no longer limited by human 'bandwidth’. The cost alone (estimated at 6 cents per share
manual, 1 cent per share algorithmic) is a sufficient driver to power the growth of the
industry. According to consultant firm, Aite Group LLC, high frequency trading firms alone
account for 73% of all US equity trading volume, despite only representing approximately
2% of the total firms operating in the US markets. Algorithmic trading is becoming the
industry lifeblood. But it is a secretive industry with few willing to share the secrets of their
success. The book begins with a step-by-step guide to algorithmic trading, demystifying
this complex subject and providing readers with a specific and usable algorithmic trading
knowledge. It provides background information leading to more advanced work by
outlining the current trading algorithms, the basics of their design, what they are, how
they work, how they are used, their strengths, their weaknesses, where we are now and
where we are going. The book then goes on to demonstrate a selection of detailed
algorithms including their implementation in the markets. Using actual algorithms that
have been used in live trading readers have access to real time trading functionality and
can use the never before seen algorithms to trade their own accounts. The markets are
complex adaptive systems exhibiting unpredictable behaviour. As the markets evolve
algorithmic designers need to be constantly aware of any changes that may impact their
work, so for the more adventurous reader there is also a section on how to design
trading algorithms. All examples and algorithms are demonstrated in Excel on the
accompanying CD ROM, including actual algorithmic examples which have been used in
live trading.

ﬁ

AN INTRODUCTION TO

ALGORITHMIC

TRADING

BASIC TO ADVANCED STRATEGIES

Edward Leshik and Jane Cralle

89,50 €
83,64 € (zzgl. MwSt.)

Nicht mehr lieferbar

Artikelnummer: 9780470689547
Medium: Buch

ISBN: 978-0-470-68954-7
Verlag: WILEY
Erscheinungstermin: 30.04.2011
Sprache(n): Englisch

Auflage: 2. Auflage 2011

Serie: Wiley Trading
Produktform: Gebunden
Gewicht: 567 g

Seiten: 272

Format (B x H): 164 x 244 mm

:e5% fachmedien.de

©9®®°® WISSEN. EINFACH. FINDEN.

Kundenservice Verlag Dr. Otto Schmidt KG

Neumannstraf3e 10, 40235 Duisseldorf | kundenservice@otto-schmidt.de | 0221-93738-997 (Inland)



mailto:kundenservice@otto-schmidt.de

