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High Frequency Trading And Limit Order Dynamics:
  High Frequency Trading and Limit Order Book Dynamics Ingmar Nolte,Mark Salmon,Chris Adcock,2016-04-14 This book
brings together the latest research in the areas of market microstructure and high frequency finance along with new
econometric methods to address critical practical issues in these areas of research Thirteen chapters each of which makes a
valuable and significant contribution to the existing literature have been brought together spanning a wide range of topics
including information asymmetry and the information content in limit order books high frequency return distribution models
multivariate volatility forecasting analysis of individual trading behaviour the analysis of liquidity price discovery across
markets market microstructure models and the information content of order flow These issues are central both to the rapidly
expanding practice of high frequency trading in financial markets and to the further development of the academic literature
in this area The volume will therefore be of immediate interest to practitioners and academics This book was originally
published as a special issue of European Journal of Finance   Trends in Practical Applications of Agents, Multi-Agent
Systems and Sustainability Javier Bajo,Josefa Z. Hernández,Philippe Mathieu,Andrew Campbell,Antonio
Fernández-Caballero,María N. Moreno,Vicente Julián,Amparo Alonso-Betanzos,María Dolores Jiménez-López,Vicente
Botti,2015-05-28 This volume presents the papers that have been accepted for the 2015 special sessions of the 13th
International Conference on Practical Applications of Agents and Multi Agent Systems held at University of Salamanca Spain
at 3rd 5th June 2015 Agents Behaviours and Artificial Markets ABAM Agents and Mobile Devices AM Multi Agent Systems
and Ambient Intelligence MASMAI Web Mining and Recommender systems WebMiRes Learning Agents and Formal
Languages LAFLang Agent based Modeling of Sustainable Behavior and Green Economies AMSBGE Emotional Software
Agents SSESA and Intelligent Educational Systems SSIES The volume also includes the paper accepted for the Doctoral
Consortium in PAAMS 2015 PAAMS the International Conference on Practical Applications of Agents and Multi Agent
Systems is an evolution of the International Workshop on Practical Applications of Agents and Multi Agent Systems PAAMS is
an international yearly tribune to present to discuss and to disseminate the latest developments and the most important
outcomes related to real world applications It provides a unique opportunity to bring multi disciplinary experts academics
and practitioners together to exchange their experience in the development of Agents and Multi Agent Systems
  Stochastic Modelling of Big Data in Finance Anatoliy Swishchuk,2022-11-08 Stochastic Modelling of Big Data in
Finance provides a rigorous overview and exploration of stochastic modelling of big data in finance BDF The book describes
various stochastic models including multivariate models to deal with big data in finance This includes data in high frequency
and algorithmic trading specifically in limit order books LOB and shows how those models can be applied to different
datasets to describe the dynamics of LOB and to figure out which model is the best with respect to a specific data set The
results of the book may be used to also solve acquisition liquidation and market making problems and other optimization



problems in finance Features Self contained book suitable for graduate students and post doctoral fellows in financial
mathematics and data science as well as for practitioners working in the financial industry who deal with big data All results
are presented visually to aid in understanding of concepts Dr Anatoliy Swishchuk is a Professor in Mathematical Finance at
the Department of Mathematics and Statistics University of Calgary Calgary AB Canada He got his B Sc and M Sc degrees
from Kyiv State University Kyiv Ukraine He earned two doctorate degrees in Mathematics and Physics PhD and DSc from the
prestigious National Academy of Sciences of Ukraine NASU Kiev Ukraine and is a recipient of NASU award for young
scientist with a gold medal for series of research publications in random evolutions and their applications Dr Swishchuk is a
chair and organizer of finance and energy finance seminar Lunch at the Lab at the Department of Mathematics and Statistics
Dr Swishchuk is a Director of Mathematical and Computational Finance Laboratory at the University of Calgary He was a
steering committee member of the Professional Risk Managers International Association PRMIA Canada 2006 2015 and is a
steering committee member of Global Association of Risk Professionals GARP Canada since 2015 Dr Swishchuk is a creator
of mathematical finance program at the Department of Mathematics Statistics He is also a proponent for a new specialization
Financial and Energy Markets Data Modelling in the Data Science and Analytics program His research areas include
financial mathematics random evolutions and their applications biomathematics stochastic calculus and he serves on editorial
boards for four research journals He is the author of more than 200 publications including 15 books and more than 150
articles in peer reviewed journals In 2018 he received a Peak Scholar award   PRIMA 2020: Principles and Practice of
Multi-Agent Systems Takahiro Uchiya,Quan Bai,Iván Marsá Maestre,2021-02-13 This book constitutes the refereed
proceedings of the 23rd International Conference on Principles and Practice of Multi Agent Systems PRIMA 2020 held in
Nagoya Japan in November 2020 The 19 full papers presented and 13 short papers were carefully reviewed and selected
from 50 submissions Due to COVID 19 the conference was held online The conference covers a wide range of ranging from
foundations of agent theory and engineering aspects of agent systems to emerging interdisciplinary areas of agent based
research   Computational Economics: Heterogeneous Agent Modeling Cars Hommes,Blake LeBaron,2018-06-27 Handbook
of Computational Economics Heterogeneous Agent Modeling Volume Four focuses on heterogeneous agent models
emphasizing recent advances in macroeconomics including DSGE finance empirical validation and experiments networks and
related applications Capturing the advances made since the publication of Volume Two Tesfatsion Judd 2006 it provides high
level literature with sections devoted to Macroeconomics Finance Empirical Validation and Experiments Networks and other
applications including Innovation Diffusion in Heterogeneous Populations Market Design and Electricity Markets and a final
section on Perspectives on Heterogeneity Helps readers fully understand the dynamic properties of realistically rendered
economic systems Emphasizes detailed specifications of structural conditions institutional arrangements and behavioral
dispositions Provides broad assessments that can lead researchers to recognize new synergies and opportunities   Data



Analytics in Finance Huijian Dong,2025-04-30 Data Analytics in Finance covers the methods and application of data analytics
in all major areas of finance including buy side investments sell side investment banking corporate finance consumer finance
financial services real estate insurance and commercial banking It explains statistical inference of big data financial modeling
machine learning database querying data engineering data visualization and risk analysis Emphasizing financial data
analytics practices with a solution oriented purpose it is a one stop shop of all the major data analytics aspects for each major
finance area The book paints a comprehensive picture of the data analytics process including Statistical inference of big data
Financial modeling Machine learning and AI Database querying Data engineering Data visualization Risk analysis Each
chapter is crafted to provide complete guidance for many subject areas including investments fraud detection and
consumption finance Avoiding data analytics methods widely available elsewhere the book focuses on providing data
analytics methods specifically applied to key areas of finance Written as a roadmap for researchers practitioners and
students to master data analytics instruments in finance the book also provides a collection of indispensable resources for the
readers reference Offering the knowledge and tools necessary to thrive in a data driven financial landscape this book enables
readers to deepen their understanding of investments develop new approaches to risk management and apply data analytics
to finance   Mathematics Going Forward Jean-Michel Morel,Bernard Teissier,2023-05-13 This volume is an original
collection of articles by 44 leading mathematicians on the theme of the future of the discipline The contributions range from
musings on the future of specific fields to analyses of the history of the discipline to discussions of open problems and
conjectures including first solutions of unresolved problems Interestingly the topics do not cover all of mathematics but only
those deemed most worthy to reflect on for future generations These topics encompass the most active parts of pure and
applied mathematics including algebraic geometry probability logic optimization finance topology partial differential
equations category theory number theory differential geometry dynamical systems artificial intelligence theory of groups
mathematical physics and statistics   High-Frequency Trading Irene Aldridge,2013-04-01 A fully revised second edition
of the best guide to high frequency trading High frequency trading is a difficult but profitable endeavor that can generate
stable profits in various market conditions But solid footing in both the theory and practice of this discipline are essential to
success Whether you re an institutional investor seeking a better understanding of high frequency operations or an individual
investor looking for a new way to trade this book has what you need to make the most of your time in today s dynamic
markets Building on the success of the original edition the Second Edition of High Frequency Trading incorporates the latest
research and questions that have come to light since the publication of the first edition It skillfully covers everything from
new portfolio management techniques for high frequency trading and the latest technological developments enabling HFT to
updated risk management strategies and how to safeguard information and order flow in both dark and light markets
Includes numerous quantitative trading strategies and tools for building a high frequency trading system Address the most



essential aspects of high frequency trading from formulation of ideas to performance evaluation The book also includes a
companion Website where selected sample trading strategies can be downloaded and tested Written by respected industry
expert Irene Aldridge While interest in high frequency trading continues to grow little has been published to help investors
understand and implement this approach until now This book has everything you need to gain a firm grip on how high
frequency trading works and what it takes to apply it to your everyday trading endeavors   High Frequency Financial
Econometrics Luc Bauwens,Winfried Pohlmeier,David Veredas,2007-12-31 In this paper we propose a new econometric
approach to jointly model the time series dynamics of the trading process and the revisions of ask and bid prices We use this
model to test the validity of certain symmetry assumptions very common among microstructure models Namely we test
whether ask and bid quotes respond symmetrically to trade related shocks and whether buyer initiated trades and seller
initiated trades are equally informative In essence the procedure we propose generalizes Hasbrouck s 1991 vector
autoregressive model for signed trades and changes in the quote midpoint by relaxing the implicit symmetry assumptions in
his model The properties of the empirical model are derived from a structural dynamic model for ask and bid prices In this
model ask and bid prices share a common lung run component the efficient price The long term value of the stock varies due
to buyer initiated shocks seller initiated shocks and trade unrelated shocks The transitory components of ask and bid prices
are characterized by two correlated and trade dependent stochastic processes whose dynamics are allowed to differ The
trading process is endogenous Buyer and seller initiated trades are generated by two idiosyncratic but mutually dependent
stochastic processes The generating processes of quotes and trades both depend on several exogenous variables that feature
the trades and the market conditions   Machine Learning and AI in Finance German Creamer,Gary Kazantsev,Tomaso
Aste,2021-04-05 The significant amount of information available in any field requires a systematic and analytical approach to
select the most critical information and anticipate major events During the last decade the world has witnessed a rapid
expansion of applications of artificial intelligence AI and machine learning ML algorithms to an increasingly broad range of
financial markets and problems Machine learning and AI algorithms facilitate this process understanding modelling and
forecasting the behaviour of the most relevant financial variables The main contribution of this book is the presentation of
new theoretical and applied AI perspectives to find solutions to unsolved finance questions This volume proposes an optimal
model for the volatility smile for modelling high frequency liquidity demand and supply and for the simulation of market
microstructure features Other new AI developments explored in this book includes building a universal model for a large
number of stocks developing predictive models based on the average price of the crowd forecasting the stock price using the
attention mechanism in a neural network clustering multivariate time series into different market states proposing a
multivariate distance nonlinear causality test and filtering out false investment strategies with an unsupervised learning
algorithm Machine Learning and AI in Finance explores the most recent advances in the application of innovative machine



learning and artificial intelligence models to predict financial time series to simulate the structure of the financial markets to
explore nonlinear causality models to test investment strategies and to price financial options The chapters in this book were
originally published as a special issue of the Quantitative Finance journal   Commodities M. A. H. Dempster,Ke
Tang,2022-12-16 Since a major source of income for many countries comes from exporting commodities price discovery and
information transmission between commodity futures markets are key issues for continued economic development
Commodities Fundamental Theory of Futures Forwards and Derivatives Pricing Second Edition covers the fundamental
theory of and derivatives pricing for major commodity markets as well as the interaction between commodity prices the real
economy and other financial markets After a thoroughly updated and extensive theoretical and practical introduction this
new edition of the book is divided into five parts the fifth of which is entirely new material covering cutting edge
developments Oil Products considers the structural changes in the demand and supply for hedging services that are
increasingly determining the price of oil Other Commodities examines markets related to agricultural commodities including
natural gas wine soybeans corn gold silver copper and other metals Commodity Prices and Financial Markets investigates the
contemporary aspects of the financialization of commodities including stocks bonds futures currency markets index products
and exchange traded funds Electricity Markets supplies an overview of the current and future modelling of electricity
markets Contemporary Topics discuss rough volatility order book trading cryptocurrencies text mining for price dynamics
and flash crashes   Limit Order Books Frédéric Abergel,Marouane Anane,Anirban Chakraborti,Aymen Jedidi,Ioane Muni
Toke,2016-05-09 This text presents different models of limit order books and introduces a flexible open source library useful
to those studying trading strategies   Agriculture, Rural Development, Food and Drug Administration, and Related
Agencies Appropriations for 2013: Commodity Futures Trading Commission; Farm Credit Administration United
States. Congress. House. Committee on Appropriations. Subcommittee on Agriculture, Rural Development, Food and Drug
Administration, and Related Agencies,2012   Networked Systems Parosh Aziz Abdulla,Carole Delporte-Gallet,2016-09-14
This book constitutes the refereed post proceedings of the 4th International Conference on Networked Systems NETYS 2016
held in Marrakech Morocco in May 2016 The 22 full papers and 11 short papers presented together with 19 poster abstracts
were carefully reviewed and selected from 121 submissions They report on best practices and novel algorithms results and
techniques on networked systems and cover topics such as multi core architectures concurrent and distributed algorithms
parallel concurrent distributed programming distributed databases cloud systems networks security and formal verification
  Market Microstructure Frédéric Abergel,Jean-Philippe Bouchaud,Thierry Foucault,Charles-Albert Lehalle,Mathieu
Rosenbaum,2012-05-14 The latest cutting edge research on market microstructure Based on the December 2010 conference
on market microstructure organized with the help of the Institut Louis Bachelier this guide brings together the leading
thinkers to discuss this important field of modern finance It provides readers with vital insight on the origin of the well



known anomalous stylized facts in financial prices series namely heavy tails volatility and clustering and illustrates their
impact on the organization of markets execution costs price impact organization liquidity in electronic markets and other
issues raised by high frequency trading World class contributors cover topics including analysis of high frequency data
statistics of high frequency data market impact and optimal trading This is a must have guide for practitioners and academics
in quantitative finance   Handbook of High Frequency Trading Greg N. Gregoriou,2015-02-05 This comprehensive
examination of high frequency trading looks beyond mathematical models which are the subject of most HFT books to the
mechanics of the marketplace In 25 chapters researchers probe the intricate nature of high frequency market dynamics
market structure back office processes and regulation They look deeply into computing infrastructure describing data
sources formats and required processing rates as well as software architecture and current technologies They also create
contexts explaining the historical rise of automated trading systems corresponding technological advances in hardware and
software and the evolution of the trading landscape Developed for students and professionals who want more than
discussions on the econometrics of the modelling process The Handbook of High Frequency Trading explains the entirety of
this controversial trading strategy Answers all questions about high frequency trading without being limited to mathematical
modelling Illuminates market dynamics processes and regulations Explains how high frequency trading evolved and predicts
its future developments   Trades, Quotes and Prices Jean-Philippe Bouchaud,Julius Bonart,Jonathan Donier,Martin
Gould,2018-03-22 The widespread availability of high quality high frequency data has revolutionised the study of financial
markets By describing not only asset prices but also market participants actions and interactions this wealth of information
offers a new window into the inner workings of the financial ecosystem In this original text the authors discuss empirical
facts of financial markets and introduce a wide range of models from the micro scale mechanics of individual order arrivals to
the emergent macro scale issues of market stability Throughout this journey data is king All discussions are firmly rooted in
the empirical behaviour of real stocks and all models are calibrated and evaluated using recent data from Nasdaq By
confronting theory with empirical facts this book for practitioners researchers and advanced students provides a fresh new
and often surprising perspective on topics as diverse as optimal trading price impact the fragile nature of liquidity and even
the reasons why people trade at all   Applications of Computational Intelligence in Data-Driven Trading Cris
Doloc,2019-10-29 Life on earth is filled with many mysteries but perhaps the most challenging of these is the nature of
Intelligence Prof Terrence J Sejnowski Computational Neurobiologist The main objective of this book is to create awareness
about both the promises and the formidable challenges that the era of Data Driven Decision Making and Machine Learning
are confronted with and especially about how these new developments may influence the future of the financial industry The
subject of Financial Machine Learning has attracted a lot of interest recently specifically because it represents one of the
most challenging problem spaces for the applicability of Machine Learning The author has used a novel approach to



introduce the reader to this topic The first half of the book is a readable and coherent introduction to two modern topics that
are not generally considered together the data driven paradigm and Computational Intelligence The second half of the book
illustrates a set of Case Studies that are contemporarily relevant to quantitative trading practitioners who are dealing with
problems such as trade execution optimization price dynamics forecast portfolio management market making derivatives
valuation risk and compliance The main purpose of this book is pedagogical in nature and it is specifically aimed at defining
an adequate level of engineering and scientific clarity when it comes to the usage of the term Artificial Intelligence especially
as it relates to the financial industry The message conveyed by this book is one of confidence in the possibilities offered by
this new era of Data Intensive Computation This message is not grounded on the current hype surrounding the latest
technologies but on a deep analysis of their effectiveness and also on the author s two decades of professional experience as
a technologist quant and academic   The Financial Mathematics of Market Liquidity Olivier Gueant,2016-03-30 This book
is among the first to present the mathematical models most commonly used to solve optimal execution problems and market
making problems in finance The Financial Mathematics of Market Liquidity From Optimal Execution to Market Making
presents a general modeling framework for optimal execution problems inspired from the Almgren Chriss app
  Inhomogeneous Random Evolutions and Their Applications Anatoliy Swishchuk,2019-12-11 Inhomogeneous
Random Evolutions and Their Applications explains how to model various dynamical systems in finance and insurance with
non homogeneous in time characteristics It includes modeling for financial underlying and derivatives via Levy processes
with time dependent characteristics limit order books in the algorithmic and HFT with counting price changes processes
having time dependent intensities risk processes which count number of claims with time dependent conditional intensities
multi asset price impact from distressed selling regime switching Levy driven diffusion based price dynamics Initial models
for those systems are very complicated which is why the author s approach helps to simplified their study The book uses a
very general approach for modeling of those systems via abstract inhomogeneous random evolutions in Banach spaces To
simplify their investigation it applies the first averaging principle long run stability property or law of large numbers LLN to
get deterministic function on the long run To eliminate the rate of convergence in the LLN it uses secondly the functional
central limit theorem FCLT such that the associated cumulative process centered around that deterministic function and
suitably scaled in time may be approximated by an orthogonal martingale measure in general and by standard Brownian
motion in particular if the scale parameter increases Thus this approach allows the author to easily link for example
microscopic activities with macroscopic ones in HFT connecting the parameters driving the HFT with the daily volatilities
This method also helps to easily calculate ruin and ultimate ruin probabilities for the risk process All results in the book are
new and original and can be easily implemented in practice



Eventually, you will extremely discover a other experience and endowment by spending more cash. yet when? do you believe
that you require to get those all needs in the manner of having significantly cash? Why dont you try to get something basic in
the beginning? Thats something that will guide you to comprehend even more in relation to the globe, experience, some
places, taking into consideration history, amusement, and a lot more?

It is your no question own get older to feat reviewing habit. in the midst of guides you could enjoy now is High Frequency
Trading And Limit Order Dynamics below.
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Natural Swimming Pools: Inspiration for Harmony ... Michael Littlewood. Natural Swimming Pools: Inspiration for Harmony
with Nature (Schiffer Design Books). 4.4 4.4 out of 5 stars 63 Reviews. 4.0 on Goodreads. ( ... Natural Swimming Pools:
Inspiration For Harmony ... Michael Littlewood (A Schiffer Design Book) Natural swimming pools rely on the correct balance
of plants and microorganisms to clean and purify the water. Natural Swimming Pools: (Schiffer Design Books) ... This book is
a necessary resource for people who consider a natural swimming pool. It shows how the natural system works to provide
environmental, health, and ... Natural Swimming Pools: (Schiffer Design Books) ... Drawings, diagrams, and charts cover
planning, design, biology, materials, construction, planting, and maintenance. Over 300 beautiful color pictures feature ...
Natural Swimming Pools: (Schiffer Design Books) ... This book is a necessary resource for people who consider a natural
swimming pool. It shows how the natural system works to provide environmental, health, and ... Natural Swimming Pools:
Inspiration for Harmony with ... Natural Swimming Pools: Inspiration for Harmony with Nature (Schiffer Design Books) by
Littlewood, Michael - ISBN 10: 0764321838 - ISBN 13: 9780764321832 ... Natural Swimming Pools: Inspiration for Harmony
with Nature ... Natural Swimming Pools: Inspiration for Harmony with Nature (Schiffer Design Books). $58.10. Regular price
$58.10 Sale. Format. Hardcover. Hardcover. Buy it Now ... Natural Swimming Pools: (Schiffer Design Books) ... Nov 2, 2001
— Description. Natural swimming pools rely on the correct balance of living plants and micro-organisms to clean and purify
the water. Natural Swimming Pools: (Schiffer Design Books) (Hardcover) This book is a necessary resource for people who
consider a natural swimming pool. It shows how the natural system works to provide environmental, health, and ... The
fighting man;: An illustrated history... by Coggins, Jack The fighting man;: An illustrated history of the world's greatest
fighting forces through the ages ; Sold by ThriftBooks-Phoenix ; 978-1131691053. See all details ... An Illustrated History of
the World's Greatest Fighting Appraises armies of the world, their equipment, leadership and battles, from antiquity to
Vietnam. From inside the book ... The Fighting Man An Illustrated History Of The Worlds Greatest ... The Fighting Man An
Illustrated History Of The Worlds Greatest Fighting Forces Through The Ages Pdf Pdf ... first African American armored unit
to enter combat, ... Jack Coggins THE FIGHTING MAN An Illustrated History ... Jack Coggins THE FIGHTING MAN : An
Illustrated History of the World's Greatest Fighting Forces through the Ages. 1st Edition 1st Printing. The fighting man an
illustrated history of the world's ... Dec 4, 2016 — Read The fighting man an illustrated history of the world's greatest
fighting forces through the ages by kiradiologija kiradiologija on ... The fighting man;: An illustrated... book by Jack Coggins
Cover for "The fighting man;: An illustrated history of the world's greatest fighting ... By star and compass;: The story of
navigation,. Jack Coggins. from ... The fighting man an illustrated history of the worlds greatest ... May 9, 2023 — Thank you
very much for reading the fighting man an illustrated history of the worlds greatest fighting forces through the ages. an
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illustrated history of the world's greatest fighting forces ... Sep 9, 2010 — The fighting man; an illustrated history of the
world's greatest fighting forces through the ages. by: Coggins, Jack. Publication date: 1966. The Fighting Man - An Illustrated
History of the Worlds ... The Fighting Man - An Illustrated History of the Worlds Greatest Fighting Forces Through the Ages
(Coggins). The Fighting Man - An Illustrated History of the ... The fighting man by Jack Coggins 1. Cover of: The fighting
man. The fighting man: an illustrated history of the world's greatest fighting forces through the ages. 1966, Doubleday. in
English. CVENT Exam Flashcards Study with Quizlet and memorize flashcards containing terms like Why would you want to
send an RFP through CVENT rather than through email? a. Cvent Certification Exam Questions With Correct Answers. 1.
Exam (elaborations) - Cvent exam with complete solutions. · 2. Exam (elaborations) - Cvent exam questions with 100%
correct answers. · 3. Exam ... CVENT Exam Questions Flashcards What are questions that everyone that registers for an
event is asked to answer? Admission Item Questions. What will only appear for ... Cvent Certification Exam I took the exam at
Cvent Connect but didnt pass so I will share any tips. I can share that the exam has 60 questions and they cover all aspects of
Cvent ... SOLUTION: Cvent exam questions and answers Cvent exam questions and answers ... Link
https://www.indiana.edu/~plag/Complete the Indiana University tutorial and certification test according to the attach...
CVENT Exam Questions & Answers | Questions with 100% ... Feb 4, 2023 — 5. Exam (elaborations) - Cvent event
management certification | 70 questions with 100% correct answers | verif... Cvent Certification Exam Questions And
Answers Cvent Certification Exam Questions And Answers , ,get pdf at https ... Cvent Certification Exam Questions And
Answers. 305 views · 5 months ... CVENT exam questions. 1) During what phase of the event ... CVENT exam questions. 1).
During what phase of the event lifecycle would I build an event diagram or floorplan? Planning. Promotion. Day of Event.
CVENT EVENT MANAGEMENT TEST 60 QUESTIONS ... CVENT EVENT MANAGEMENT TEST 60 QUESTIONS WITH 100
CORRECT ANSWERS VERIFIED LATEST UPDATE 31 PAGES. Open Forum - Cvent Community I found the sample questions
easy (been using Cvent since 2012) so you should be fine. Next up is the advanced exam - those sample questions were hard
for me.


