
Find topics, articles or authors...

Selected Topic: All topics

Time of Day and Market Impact

Scott Lyden

The Journal of Trading  Summer 2007, 2  ( 3) 76 - 81

DOI: 10.3905/jot.2007.688951

 Download PDF  Add to Favorites  Share  Labels  Cite  
 Alerts

The Journal of Trading Vol 2 Issue 3
(/content/iijtrade/2/3)
Volume 2, Issue 3 
Summer 2007 (/content/iijtrade/2/3)

Log in (/openid-connect/sams-sigma/login-redirect?
prompt=login&openid_connect_destination=/content/iijtrade/2/3/76) to access this content or Request a Demo
(/Request-Demo)

Log in (/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijtrade/2/3/76)

Request a Demo (/Request-Demo)

Previous (Https://Www.Pm-Research.Com/Content/Iijtrade/2/3/58) Next

Back to top 

 Focus (/highwire_display/entity_view/node/145348/content_tabs)

Article Authors

...

 Download PDF  Add to Favorites  Share  Labels  Cite   Alerts



(/)
My Account (/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijtrade/2/3/76&custom_message=You%27ll%20need

https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjss5Ivl2gGPYNEb4azvZ_TQZJyEs_8D0XCNxaBsXD6vmNytNn7YOJjB1xF8Xm6nVpmBMcb1QMRyDAR2ik9tQuqhBfxFMzSKy85wuJqCMpHRX91R05bEPJnXuqt8IiKd0uOrB1VzNJ8P2qKhN9T1w0GqwH0WgJPTmPcNMRAyGssC3yD5Etm8e14PeZc3SWs_36GfgcTOJH7PhH_3XELdX9ZF-JRq6Vh5gpcKe5iEipXHd-iQCfR_1FOCJlky1YjqlHWMQI-06KN1SkPIstQRULYQvtSM8VDBf_cEns7pY_J6cbOzXIOZ9qIB0SKSf9v5CE6cesaDSUPwqW2wzByztugaDvcfBwqi-dJ75Ec4hRpe71tXJukt8i08P_IYuXNNryhySV7U&sig=Cg0ArKJSzEpbzrHHfUw6&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/journals
https://www.pm-research.com/content/iijtrade/2/3
https://www.pm-research.com/content/iijtrade/2/3
https://www.pm-research.com/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijtrade/2/3/76
https://www.pm-research.com/Request-Demo
https://www.pm-research.com/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijtrade/2/3/76
https://www.pm-research.com/Request-Demo
https://www.pm-research.com/content/iijtrade/2/3/58
https://www.pm-research.com/content/iijtrade/2/3/82
https://www.pm-research.com/highwire_display/entity_view/node/145348/content_tabs
https://www.pm-research.com/
https://www.pm-research.com/Request-Demo
https://www.pm-research.com/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijtrade/2/3/76&custom_message=You%27ll%20need%20to%20create%20a%20new%20password%20to%20access%20the%20new%20PMR%20website%20for%20the%20first%20time.%20To%20do%20this%2C%20please%20click%20%27Forgot%20password%3F%27%20below.%20For%20help%2C%20email%20support%40pm-research.com


Related Topics

Quantitative Finance

Statistical Methods

Regulation, Taxation, Governance, and Compliance

Exchanges, Markets, Clearinghouses

Economics and Financial History

Asset Classes

Equities

Technical Analysis

International Investment

Developed Markets

 (/)

Part of the With Intelligence Group

 

About
(/about-

us)

Contact
(/contact-

us)

 

 

https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjssPujK7Rc_HU9OW42C-Wos5h2C7n-CaPrRr3MqDlRSG1-Gxe297PFxBI3BPYOpehoXgvTyZT_3IUgq_I4dnrVz7bdECA9mf6-C1wCXVw49a9HOyYpJVLNxMwdXFK7CM4Hwt7RNXGxhV2wWYp2I8ZYCP9H6e6QhZF5tdd3G_MdJi7wXrC7LRYHgUVn6jeWj_idX_0kt5VnX6nV4DlIpPbGGrtSeAjw5eL0HAbQ8SLfYswJaRCnFOMP4rTP0YNuUvRF2euWNqu7QIlQyPkOTKCiHHcefgNEgxECcaetxDWYp31y764Uw63Hp8yvq07QlSvvA1Dj3HSvVzY7szEycPyB_Fimxoj4HZcX7G8XG0B2rpcMdnOEVPfrwBaofOSUmqNr2F2yo&sig=Cg0ArKJSzJD0pmCYOgbT&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/collections
https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjsvE6n92HkEJk1drFPl77kswRwJgsjUdGDv-Mx0VS785hHUAEpn2UVTYdFDo7LFnzchhw8C_dizyp1GwXBmC-rWcaqYp72mp-exFyVVOxH2C1HJNztH5ta3DbeE24xHMcZAf03u_azsMj8gn0s9MxTTNJe_6206R38p3PvIeVP1766cc4xGM5qF_eR-liKyaJtxsPseX61iKY8H02ONBkgAYh-_sJg8u1ygbPnNOPAVC0ER5OyQwn9eMRFvcF-PMd2LaiY2drXM5pjYCJc6gt6-k9mlW28wx9SV0GU9SQi_uiLRs_hmWBi4MhnGTB3iLYmijrRth1q2RRWF9KRgJ5xN55yIOy5VnuKOEoT_znHzvqTHnPhzDX4BqkhhmAvikytnMrjM&sig=Cg0ArKJSzKMgaHWoUrsP&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/topics
https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjsu27zVUOzRuc6pSdXYJbZ2MNEd5JelEllwt538EcBVn8rjc7w0khU1uR748JV95qw6WHy34_aswO3Batx8qqUbsYBt2HmPuNVHs4G6IxG2M1Q2U9Dj6u30pYNicPDaiQGvdDcW9u1LI3lOJnYH-Kb66kLkfpwq6XQkrsSrjOM3qs0p_oBfKaAdHF3s4paDx89cu3s7mM8GyFksjHRKw9uDqhf96QqwBTra8hhu_z_0B7onsxJkk0PilmIIyDBR4DKqDeJWok2L8g7Ro3eZT-xz2R99xw333inAljpy02UuN_2jB-5Rum-mbDFuHbBk95kR6Ghf_fVctS6RntvSyBQ389TlO6PI8lUiemWfzmT2Aag2OX3mRArdx9LpteObrWudK-k8&sig=Cg0ArKJSzOL8UYPUii8d&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/collections
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A86
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A88
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A91
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A94
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A96
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A97
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A98
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A100
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A118
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A119
https://www.pm-research.com/
https://www.pm-research.com/about-us
https://www.pm-research.com/contact-us


tter.com/PM_Research_)ww.linkedin.com/company/pmresearch/)

Locations

New York

41 Madison Avenue

20th Floor

New York, NY 10010

646 931 9045

London

One London Wall

London, EC2Y 5EA

0207 139 1600

Hong Kong

21/F Cityplaza Three,

14 Taikoo Wan Road,

Taikoo

Explore our Research

By Topic

By Journal

Portfolio Management in Theory and Practice (/topic/portfolio-management-theory-and-practice)

Quantitative Finance (/topic/quantitative-finance)

Economics and Financial History (/topic/economics-and-financial-history)

Risk Management in Theory and Practice (/topic/risk-management-theory-and-practice)

Asset Classes (/topic/asset-classes)

Regulation, Taxation, Governance, and Compliance (/topic/regulation-taxation-governance-and-compliance)

Portfolio Management (/content/iijpormgmt)

Financial Data Science (/content/iijjfds)

Impact & ESG Investing (/content/pmrjesg)

Fixed Income (/content/iijfixinc)

Investing (/content/iijinvest)

Derivatives (/content/iijderiv)

Alternative Investments (/content/iijaltinv)

Retirement (/content/iijretire)

Wealth Management (/content/iijwealthmgmt)

Beta Investment Strategies (/content/iijindinv)

Structured Finance (/content/iijstrfin)

Trading (/content/iijtrade)

Private Equity (/content/iijpriveq)

https://twitter.com/PM_Research_
https://www.linkedin.com/company/pmresearch/
https://www.pm-research.com/topic/portfolio-management-theory-and-practice
https://www.pm-research.com/topic/quantitative-finance
https://www.pm-research.com/topic/economics-and-financial-history
https://www.pm-research.com/topic/risk-management-theory-and-practice
https://www.pm-research.com/topic/asset-classes
https://www.pm-research.com/topic/regulation-taxation-governance-and-compliance
https://www.pm-research.com/content/iijpormgmt
https://www.pm-research.com/content/iijjfds
https://www.pm-research.com/content/pmrjesg
https://www.pm-research.com/content/iijfixinc
https://www.pm-research.com/content/iijinvest
https://www.pm-research.com/content/iijderiv
https://www.pm-research.com/content/iijaltinv
https://www.pm-research.com/content/iijretire
https://www.pm-research.com/content/iijwealthmgmt
https://www.pm-research.com/content/iijindinv
https://www.pm-research.com/content/iijstrfin
https://www.pm-research.com/content/iijtrade
https://www.pm-research.com/content/iijpriveq


Practical Applications (/pa-reports)

© 2025 With Intelligence Ltd (https://withintelligence.com/) | All material subject to strictly enforced copyright laws.

Cookies (https://www.pageantmedia.com/cookies/)

Code of ethics (/code-of-ethics)

Terms & conditions (https://www.pageantmedia.com/terms/)

Privacy policy (https://withintelligence.com/privacy/)

https://www.pm-research.com/content/iijpriveq
https://www.pm-research.com/pa-reports
https://withintelligence.com/
https://www.pageantmedia.com/cookies/
https://www.pm-research.com/code-of-ethics
https://www.pageantmedia.com/terms/
https://withintelligence.com/privacy/

