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【Abstract】
The study employs a service platform which is based on Cloud Distributed Architecture to deal with a high volume of users trading needs of high-frequency trading strategy investment services. This platform is designed to equip four characteristics: (a) The back-end system uses the SOA architecture to deploy huge trading systems onto the cloud cluster, and provides a single Façade interface for external users call. (b) The external real-time quotes and messages are received constantly, and a large amount of real-time market information is generated, including a variety of technical analysis indicator, trading rules, etc. All forms the basis for high-frequency trading strategies. (c) Through Java Message Service, a large number of real-time market information is allowed to be quickly and asynchronously transmitted to each node in the distributed system module of the cloud cluster. Publisher-Subscriber mode is adopted to maintain loose relationship between each module of the system after dispersion. And (d) A variety of statistical algorithm models can be used as basis for users to generate personalized investment strategies. This new strategy is expected to be immediately put into real-time simulation trading environment to monitor and evaluate its strategic performance.

