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This paper suggest that an algorithmic trade could be methodology in order to un-veal financial market structures.
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Table 2 Simulation Results for all sampling period
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Figure 1 Distribution of Average Retum
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Figure 2 Distribution of Average Retum for Algo-A
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Figure 3 Distribution of Average Retum for Algo-B
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Figure 4 Distribution of Average Retum for Algo-C
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Figure 5 Distribution of STD for Algo-A
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Figure 6 Distribution of STD for Algo-B
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