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Larry Harris : Trading and Exchanges: Market Microstructure for Practitioners (Financial Management 
Association Survey and Synthesis)  before purchasing it in order to gage whether or not it would be worth my time, 
and all praised Trading and Exchanges: Market Microstructure for Practitioners (Financial Management Association 
Survey and Synthesis): 

0 of 0 people found the following review helpful. Psst! Want to know more than your broker does?By The Lone 
ComicThe credibility of the author is indisputable in terms of expertise and experience. The work reads like an 
encyclopedia, but breaks away from that format with great anecdotes, historical perspective and contemporary 
context.A gifted writer as well as an intellectual titan in the field, Larry Harris - well I wish I was smart enough to take 

http://f3db.com/pub/links.php?id=B003ZSHIPE


him to lunch and pick his brain.If you really want to understand the value and potential profits found in market micro-
structure, there are fewer books more informative, and I am sure Mr. Harris has read them all.Psst... Want to know 
more than your broker? Get the book, but only if you are intent on being a serious professional making gobs and gobs 
of money in short amounts of time. Otherwise, why would you work your way through this data type?The Lone Comic 
TM0 of 0 people found the following review helpful. Five StarsBy JAmazing book on trading.5 of 5 people found the 
following review helpful. Most helpful trading book I have readBy Daniel ChangThe author does not lay out a trading 
plan but he does give the blueprint if the reader uses his/her imagination. It's the kind of book one should read and then 
meditate on. In fact, they should ponder the material after each section. The insights that are shared would take the rest 
of us years and years of real world experience to gleam. Here, Harris presents it to us on a golden platter, if we take a 
few moments to digest and review what he's shared. It should get your mind racing with possibilities. Couldn't ask for 
more, except perhaps for an updated edition.

This book is about trading, the people who trade securities and contracts, the marketplaces where they trade, and the 
rules that govern it. Readers will learn about investors, brokers, dealers, arbitrageurs, retail traders, day traders, rogue 
traders, and gamblers; exchanges, boards of trade, dealer networks, ECNs (electronic communications networks), 
crossing markets, and pink sheets. Also covered in this text are single price auctions, open outcry auctions, and 
brokered markets limit orders, market orders, and stop orders. Finally, the author covers the areas of program trades, 
block trades, and short trades, price priority, time precedence, public order precedence, and display precedence, insider 
trading, scalping, and bluffing, and investing, speculating, and gambling.


