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Mission Statement

The Association of Algorithmic Trading and Financial Markets is established to promote education
and research and to provide the opportunities to have meetings among researchers, policy makers and
practitioners on the topics of microstructure and efficiency of the stock markets and the foreign
exchange markets where algorithmic trading has become a mainstream.

The Association will succeed the past conferences such as “Econophysics and
Econometric/Theoretical Analysis Based on the EBS data sets” and “Conference on High Frequency
Exchange Rate Dynamics: Econophysics and Econometric Analysis Based on the EBS data sets”
organized by the Ito Lab at GRIPS. The Association will continue to host such conferences.

We wish your support and participation in the Association.

Takatoshi Ito, President



