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The impact of algorithmic trading platforms on volatility in stock
markets: A case study of the Istanbul Stock Exchange
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Abstract:

Performance of the Turkish stock market by testing return volatility. For this
purpose, data set consists of a series of daily returns for the BIST 100 index,
which covers the period from 2012 to 2019 with 2000 daily observations.

The results showed that the volatility of the return tends to rise in the period after
the adoption of the program, and it defines a long-term persistence of shocks
Keywords: Financial Technology, Algorithmic Trading Platforms, Return
Volatility, GARCH Model.
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