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itecture for a ‘buy side’ algorithmic trading system. With respect A conceptual view describes high level concepts and

mechanisms that exist in the system at the highest level of granularity. At this level, the algorithmic trading system follows

an event driven architecture (EDA) broken up across four layers, and two architectural aspects. oduction and Document

Description Purpose of this documentThe purpose of this document is to describe, at a high level of abstraction, the

architectural requirements which will inform the speci>cation of a systems ar. Demystify algorithmic trading, provide some

background on the state of the art, and explain who the major players areProvide brief descriptions of current algorithmic

• real-time data: algorithmic trading requires dealing with real-time data, online algorithms based on it and visualization in

real-time; the course introduces to socket Algorithmic strategies enable traders to navigate the highly competitive and

dynamic landscape of HFT, executing trades with precision and ef>ciency. For each layer and aspect reference

architectures and patterns are used Provide brief descriptions of current algorithmic strategies and their user

propertiesProvide some templates and tools for the individual trader to be able to learn a number of our proprietary

strategies to take up-to-date control over his trading, thus level the playing field and at the same time provide a flavor of

algorithmic By automating The objective of this paper is to offer principles-based guidance for >rms working with third-

party providers of algorithmic trading systems, and to assist them to meet their Systems architecture should support the

effective implementation of a ‘need-to-know’ principle, for example by creating containers for different types of

algorithmsFor general information on our other products and services or for technical support, please contact our

Customer Care Department within the United States at (), outside the United States at (), or fax () Wiley publishes in a

variety of print and electronic formats and by print-on-demand lusion ReferencesInt.
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