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Interest in agorithmic 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) isa
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 agorithmic
trading knowledge. It provides background information leading to more
advanced work by outlining the current trading agorithms, 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 agorithmic designers need to be constantly aware of any
changes that may impact their work, so for the more adventurous reader thereis
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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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 itisa
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 agorithmic 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
agorithmic examples which have been used in live trading.
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Editorial Review

From the Back Cover

Algorithmic trading is becoming the industry lifeblood - it is cheaper, faster and easier to control than
standard trading and it enables you to ‘ pre-think' the market, executing complex math in real time. We are no
longer limited by human * bandwidth’, but the industry is secretive with few willing to share the secrets of
their success.

An Introduction to Algorithmic Trading is an introductory guide to this hugely popular area. It begins with
demystifying this complex subject and providing readers with specific and usable algorithmic trading
knowledge. It outlines the current trading algorithms, the basics of their design, what they are, how they
work, how they are used, their strengths, their weaknesses, where the industry is now and whereit is going.

The book then features a section describing the choice of stocksto trade on the NASDAQ and the New Y ork
Stock Exchange, anaytics, and metrics used to optimize trading results - and for the more adventurous
reader, a section on how to design trading algorithms.

Finally the authors demonstrate a selection of detailed proprietary and never before seen algorithms targeted
exclusively for use by individual tradersto trade their own accounts. These algorithms have been devel oped
and used by the authors and are being published here for the very first time.

Thisisan ideal book for the reader interested in understanding and harnessing the power of algorithmic
trading systems, and is accompanied by a CD Rom which provides a quick ‘hands on' route to exploring the
power of agorithmic trading on trade NASDAQ and NY SE stocks.

About the Author

Edward L eshik has spent the last 12 years trading his own account and researching the microeconomics of
the NASDAQ and New Y ork Stock Exchange markets. Previously he was CEO of an electronics company,
supplying point of sale electronicsto major retailers such as Sears and Sunoco in Canada and Allied
Breweriesin the UK, where he gained considerable el ectronics experience and was the first to automate an
assembly line using electronics in the UK. His main academic background is in mathematics and physics and
he has a great interest in the theories of Universality and Complexity as applied to the markets. Heis
currently developing afully automated algorithmic trading system with his co-author Jane Cralle.

Jane Cralle began her career in stockbrokerage at PaineWebber, and later spent 22 years at Linker Capital
Management Inc. managing the accounts of high net worth individuals. She has a wide knowledge of the
markets and is an expert trader and investor - her extensive experience is invaluable gauging the ‘long run’ of
market evolution. Sheis currently researching and developing an automated algorithmic trading system with
Edward, and her specialty of cluster analysis of the S& P index components isawork in progress background
for a proposed book titled Stocks and their Personalities. Jane livesin Louisville with her husband, Rick
Kremer, and three children, Sarah, Morgan and Jack.



Users Review
From reader reviews:
Marilyn Dani€ls:

The book An Introduction to Algorithmic Trading: Basic to Advanced Strategies can give more knowledge
and also the precise product information about everything you want. Exactly why must we leave the best
thing like abook An Introduction to Algorithmic Trading: Basic to Advanced Strategies? A number of you
have a different opinion about e-book. But one aim that book can give many information for us. It is
absolutely suitable. Right now, try to closer along with your book. Knowledge or facts that you take for that,
itis possible to give for each other; you may share all of these. Book An Introduction to Algorithmic
Trading: Basic to Advanced Strategies has simple shape but you know: it has great and massive function for
you. Y ou can look the enormous world by open and read a book. So it is very wonderful.

Lindsey Gant:

Reading can called mind hangout, why? Because if you are reading a book especially book entitled An
Introduction to Algorithmic Trading: Basic to Advanced Strategies your mind will drift away trough every
dimension, wandering in each aspect that maybe unfamiliar for but surely can be your mind friends. Imaging
every single word written in a guide then become one application form conclusion and explanation in which
maybe you never get previous to. The An Introduction to Algorithmic Trading: Basic to Advanced Strategies
giving you adifferent experience more than blown away your thoughts but also giving you useful facts for
your better life within this era. So now let us explain to you the relaxing pattern here is your body and mind
will likely be pleased when you are finished examining it, like winning a casino game. Do you want to try
this extraordinary investing spare time activity?

Robert Holt:

Many people spending their moment by playing outside having friends, fun activity using family or just
watching TV all day long. Y ou can have new activity to spend your whole day by reading through a book.
Ugh, do you think reading a book can really hard because you have to accept the book everywhere? It al
right you can have the e-book, taking everywhere you want in your Smart phone. Like An Introduction to
Algorithmic Trading: Basic to Advanced Strategies which is keeping the e-book version. So , try out this
book? Let's view.

Roderick Grubb:

What is your hobby? Have you heard that question when you got learners? We believe that that question was
given by teacher with their students. Many kinds of hobby, Every person has different hobby. And you know
that little person such as reading or as looking at become their hobby. Y ou should know that reading is very
important in addition to book as to be the thing. Book isimportant thing to add you knowledge, except your
current teacher or lecturer. Y ou see good news or update concerning something by book. Many kinds of
books that can you choose to adopt be your object. One of them is niagra An Introduction to Algorithmic
Trading: Basic to Advanced Strategies.
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