
HFT and related articles, as of 8/27/10: 

http://www.zerohedge.com/sites/default/files/Goldman%20SEC.pdf 
http://www.tradeworx.com/TWX-SEC-2010.pdf 
http://arxiy.org/PS cache/arxiy/pdf/1006/1006.5490y2.pdf 
http://hk.thomsonreuters.com/files/2010/02/Chicago fed letter.pdf 
http://hft.thomsonreuters.com/files/2010/01/Land-of-Sponsored-Access.pdf 
http://storage.pardot.com/2002/55227/WP HFT.pdf 
http://yideo.webcasts.com/eyents/pmny001/yiewer/index.isp?eyentid=35081 
http://www.cibcwm.com/wm/pdf/capital-markets/high-freq-trading.pdf 
http://online.wsi.com/article/NA WSJ PUB:SB125133123046162191.html#printMode 
http://www.themistrading.com/article files/0000/0576/61110 Welling Weeden PlayingFair.pdf 
http://www.getcollc.com/index.php/getco/commentletters/ 
http://www.getcollc.com/index.php/getco/publicstatements/ 
http://www.themistrading.com/ 
http://supernet.som.umass.eduhisuals/SS-sep07.pdf 
http://www.29west.com/downloads/tabb-report.pdf 
http://www.sfsta.com/pdf/Dc422.pdf 
http://mm.tabbforum.com/liquidity matrices/21/documents/original TABB Group liquidityMatrix M 
ar 2010.pdf?1271696445 
http://www.interactiyedata.com/uploads/Dec07 IMDHosting-p6.pdf 
http://www.ici.org/pdf/webinar 09 trading slides.pdf 
http://www.chicagofed.oredigital assets/publications/policy discussion papers/2010/PDP2010-1.pdf 
http://www.londonstockexchange.com/about-the-
exchange/regulatory/responsetocesrscallforeyidenceonmicro-
structuralissuesoftheeuropeanequitymarkets.pdf 
http://www.zerohedge.com/article/scientific-proof-high-freouency-trading-induces-adyerse-changes-
market-microstructure-and-dy 
https://gset.gs.com/offering/signatureProgram.asp 
https://www.credit-suisse.com/investment banking/equities/en/aes.iSP 
http://www.tradersmagazine.com/department/algos dma.html 
http://kaufman.senate.gov/issues/issue/?id=cc86140e-6c6a-4f46.9713.13f4df4cb32c 
http://www.tradersmagazine.com/supplements/ 
http://www.tradersmagazine.com/news/cts-siac-nasdaq-nyse-consolidated-tape-106248-1.html 
http://www.tradersmagazine.com/news/high-frequency-trading-flash-crash-106148-
1.html?zkPrintable=true 
http://www.nanex.net/FlashCrash/FlashCrashAnalysis.html 
http://www.tradersmagazine.com/news/barclays-electronic-trading-fagen-algorithms-106291-
1.html?zkPrintable=true 
http://noir.bloomberg.com/apps/news?pid=20601087&sid=a lEfmKnDP.Q&pos=5 
http://www.tradersmagazine.com/issues/23 313/deutsche-bank-marques-algos-106210-
1.html?zkPrintable=true http://www.tradersmagazine.com/issues/23 313/rbc-new-hires-hft-106211-
1.html?zkPrintable=true 
http://www.ft.com/cms/s/0/ee4ec302-b147-11df-b899-00144feabdc0.html 
http://noir.bloomberg.com/apps/news?pid=20601087&sid=a lEfmKnDP.Q&pos=5 
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