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Related works
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- FI-2010, LOB-dataset [1][2]

- FI-20102 Nasdag Nordic stock market 2|4 2| 57HQ| FAl & 1047t FRII2 0|20 A

[1] Benchmark dataset for mid-price forecasting of limit orderbook data with machine learning methods

[2] Deeplob: Deep convolutional neural networks for limit order books
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