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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.
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From reader reviews:

William Jewell:

Book is to be different for every single grade. Book for children until eventually adult are different content.
As it is known to us that book is very important for people. The book An Introduction to Algorithmic
Trading: Basic to Advanced Strategies (Wiley Trading) had been making you to know about other know-
how and of course you can take more information. It is extremely advantages for you. The e-book An
Introduction to Algorithmic Trading: Basic to Advanced Strategies (Wiley Trading) is not only giving you a
lot more new information but also to become your friend when you really feel bored. You can spend your
own spend time to read your reserve. Try to make relationship with all the book An Introduction to
Algorithmic Trading: Basic to Advanced Strategies (Wiley Trading). You never sense lose out for everything
when you read some books.

Robert Haas:

Spent a free the perfect time to be fun activity to do! A lot of people spent their sparetime with their family,
or their particular friends. Usually they doing activity like watching television, likely to beach, or picnic from
the park. They actually doing same thing every week. Do you feel it? Would you like to something different
to fill your own free time/ holiday? Might be reading a book is usually option to fill your free time/ holiday.
The first thing that you will ask may be what kinds of publication that you should read. If you want to try out
look for book, may be the book untitled An Introduction to Algorithmic Trading: Basic to Advanced
Strategies (Wiley Trading) can be great book to read. May be it may be best activity to you.

Pat Clark:

This An Introduction to Algorithmic Trading: Basic to Advanced Strategies (Wiley Trading) is new way for
you who has attention to look for some information since it relief your hunger info. Getting deeper you onto
it getting knowledge more you know or you who still having bit of digest in reading this An Introduction to
Algorithmic Trading: Basic to Advanced Strategies (Wiley Trading) can be the light food to suit your needs
because the information inside that book is easy to get through anyone. These books acquire itself in the
form which can be reachable by anyone, yeah I mean in the e-book application form. People who think that
in publication form make them feel tired even dizzy this reserve is the answer. So you cannot find any in
reading a reserve especially this one. You can find what you are looking for. It should be here for an
individual. So , don't miss the item! Just read this e-book sort for your better life along with knowledge.

Lila Johnson:

That reserve can make you to feel relax. This kind of book An Introduction to Algorithmic Trading: Basic to
Advanced Strategies (Wiley Trading) was vibrant and of course has pictures on there. As we know that book
An Introduction to Algorithmic Trading: Basic to Advanced Strategies (Wiley Trading) has many kinds or
type. Start from kids until adolescents. For example Naruto or Investigator Conan you can read and think that



you are the character on there. Therefore , not at all of book tend to be make you bored, any it can make you
feel happy, fun and loosen up. Try to choose the best book for yourself and try to like reading in which.
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