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This book is the first of its kind to treat high-frequency trading and technical analysis as accurate sciences.
The authors reveal how to build trading algorithms of high-frequency trading and obtain stable statistical
arbitrage from the financial market in detail. The authors' arguments are based on rigorous mathematical and
statistical deductions and this will appeal to people who believe in the theoretical aspect of the topic.

Investors who believe in technical analysis will find out how to verify the efficiency of their technical
arguments by ergodic theory of stationary stochastic processes, which form a mathematical background for
technical analysis. The authors also discuss technical details of the IT system design for high-frequency
trading.

Contents:

Introduction●

Market Microstructure●

Some Basic HFT Strategies●

IT System●

Stationary Process and Ergodicity●

Stationarity and Technical Analysis●

HFT of a Single Asset●

Bid, Ask and Trade Prices●

Financial Engineering●

Debate and Future●

Readership: Graduates and researchers interested in frequency trading; finance professionals.
Key Features:

Emphasizes that technical analysis is not pseudo-science
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From reader reviews:
Nathan Marker:Are you kind of stressful person, only have 10 or 15 minute in your morning to upgrading
your mind ability or thinking skill even analytical thinking? Then you are having problem with the book in
comparison with can satisfy your short period of time to read it because this all time you only find guide that
need more time to be go through. High-Frequency Trading and Probability Theory (East China Normal
University Scientific Reports) can be your answer given it can be read by anyone who have those short free
time problems.
Samuel Lester:It is possible to spend your free time to read this book this e-book. This High-Frequency
Trading and Probability Theory (East China Normal University Scientific Reports) is simple to develop you
can read it in the playground, in the beach, train and soon. If you did not have much space to bring the actual
printed book, you can buy the actual e-book. It is make you easier to read it. You can save typically the book
in your smart phone. And so there are a lot of benefits that you will get when you buy this book.
Katherine Khan:Beside this High-Frequency Trading and Probability Theory (East China Normal University
Scientific Reports) in your phone, it could possibly give you a way to get more close to the new knowledge
or details. The information and the knowledge you may got here is fresh through the oven so don't possibly
be worry if you feel like an old people live in narrow community. It is good thing to have High-Frequency
Trading and Probability Theory (East China Normal University Scientific Reports) because this book offers
to you personally readable information. Do you often have book but you don't get what it's facts concerning.
Oh come on, that would not happen if you have this within your hand. The Enjoyable option here cannot be
questionable, like treasuring beautiful island. So do you still want to miss that? Find this book as well as read
it from right now!
Rosemary Perez:Do you like reading a guide? Confuse to looking for your chosen book? Or your book
seemed to be rare? Why so many concern for the book? But any kind of people feel that they enjoy with
regard to reading. Some people likes looking at, not only science book and also novel and High-Frequency
Trading and Probability Theory (East China Normal University Scientific Reports) or even others sources
were given expertise for you. After you know how the fantastic a book, you feel wish to read more and more.
Science reserve was created for teacher or maybe students especially. Those books are helping them to put
their knowledge. In other case, beside science book, any other book likes High-Frequency Trading and
Probability Theory (East China Normal University Scientific Reports) to make your spare time a lot more
colorful. Many types of book like this.
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