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This book bridges the fields of finance, mathematical finance and engineering,
and is suitable for engineers and computer scientists who are looking to apply
engineering principles to financial markets.
The book builds from the fundamentals, with the help of simple examples,
clearly explaining the concepts to the level needed by an engineer, while showing
their practical significance. Topics covered include an in depth examination of
market microstructure and trading, a detailed explanation of High Frequency
Trading and the 2010 Flash Crash, risk analysis and management, popular
trading strategies and their characteristics, and High Performance DSP and 
Financial Computing. The book has many examples to explain financial
concepts, and the presentation is enhanced with the visual representation of
relevant market data. It provides relevant MATLAB codes for readers to further
their study. Please visit the companion website on
http://booksite.elsevier.com/9780128015612/

Provides engineering perspective to financial problems●

In depth coverage of market microstructure●

Detailed explanation of High Frequency Trading and 2010 Flash Crash●

Explores risk analysis and management●

Covers high performance DSP & financial computing●
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Editorial Review

About the Author
Ali N. Akansu received the BS degree from the Technical University of Istanbul, Turkey, in 1980, the MS
and Ph.D degrees from the Polytechnic University, Brooklyn, New York in 1983 and 1987, respectively, all
in Electrical Engineering. He has been with the Electrical & Computer Engineering Department of the New
Jersey Institute of Technology since 1987. He was an academic visitor at David Sarnoff Research Center, at
IBM T.J. Watson Research Center, and at GEC-Marconi Electronic Systems Corp. He was a Visiting
Professor at Courant Institute of Mathematical Sciences of the New York University performed research on
Quantitative Finance. He serves as a consultant to the industry. His current research and professional
interests include theory of signals and transforms, financial engineering & electronic trading, and high
performance DSP (FPGA & GPU computing).

Mustafa U. Torun received his BS and MS degrees from the Dokuz Eylul University, Turkey, in 2005 and
2007 respectively, both in electrical and electronics engineering. He received his Ph.D degree from the New
Jersey Institute of Technology, Newark, NJ, in 2013, in electrical engineering. He published several papers
and served as a peer reviewer in many journals and conferences in a wide range of topics including multi-
resolution signal processing, statistical signal processing, pattern classification, neural networks, genetic
algorithms; their applications in quantitative finance, electronic trading, high frequency trading, digital
communications, digital imaging, biomedical engineering; and their implementations on general purpose
graphics processing units (GP-GPU) and field programmable gate arrays (FPGA). His current interests
include distributed systems, distributed algorithms, cloud computing, and massively parallel computing.

Users Review

From reader reviews:

Cynthia Hughes:

The experience that you get from A Primer for Financial Engineering: Financial Signal Processing and
Electronic Trading is a more deep you rooting the information that hide in the words the more you get
considering reading it. It does not mean that this book is hard to comprehend but A Primer for Financial
Engineering: Financial Signal Processing and Electronic Trading giving you buzz feeling of reading. The
author conveys their point in specific way that can be understood by anyone who read that because the
author of this reserve is well-known enough. This book also makes your own vocabulary increase well. It is
therefore easy to understand then can go together with you, both in printed or e-book style are available. We
highly recommend you for having this A Primer for Financial Engineering: Financial Signal Processing and
Electronic Trading instantly.

Eileen Smith:

Information is provisions for folks to get better life, information presently can get by anyone in everywhere.
The information can be a knowledge or any news even a problem. What people must be consider whenever
those information which is inside the former life are hard to be find than now's taking seriously which one is
appropriate to believe or which one the resource are convinced. If you obtain the unstable resource then you



buy it as your main information you will see huge disadvantage for you. All those possibilities will not
happen inside you if you take A Primer for Financial Engineering: Financial Signal Processing and
Electronic Trading as the daily resource information.

Victor Havens:

Do you have something that that suits you such as book? The guide lovers usually prefer to select book like
comic, short story and the biggest one is novel. Now, why not striving A Primer for Financial Engineering:
Financial Signal Processing and Electronic Trading that give your entertainment preference will be satisfied
by reading this book. Reading behavior all over the world can be said as the opportunity for people to know
world better then how they react in the direction of the world. It can't be mentioned constantly that reading
addiction only for the geeky man but for all of you who wants to possibly be success person. So , for every
you who want to start reading through as your good habit, you could pick A Primer for Financial
Engineering: Financial Signal Processing and Electronic Trading become your personal starter.

Bryant Davidson:

Your reading 6th sense will not betray a person, why because this A Primer for Financial Engineering:
Financial Signal Processing and Electronic Trading e-book written by well-known writer whose to say well
how to make book which can be understand by anyone who have read the book. Written inside good manner
for you, leaking every ideas and composing skill only for eliminate your current hunger then you still doubt
A Primer for Financial Engineering: Financial Signal Processing and Electronic Trading as good book not
simply by the cover but also by the content. This is one guide that can break don't determine book by its
cover, so do you still needing an additional sixth sense to pick that!? Oh come on your looking at sixth sense
already said so why you have to listening to one more sixth sense.
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