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Finally, the first comprehensive guide to MQL programming is here! Expert Advisor Programming guides
you through the process of developing robust automated forex trading systems for the popular MetaTrader
4 platform. In this book, the author draws on several years of experience coding hundreds of expert
advisors for retail traders worldwide. You'll learn how to program these common trading tasks, and much
more: - Place market, stop and limit orders. - Accurately calculate stop loss and take profit prices. Calculate lot size based on risk. - Add flexible trailing stops to your orders. - Count, modify and close
multiple orders at once. - Verify trading conditions using indicators and price data. - Create flexible and
reusable source code functions. - Add advanced features such as timers, email alerts and Martingale lot
sizing. - Avoid common trading errors and easily troubleshoot your programs. - Adjustments for fractional
pip brokers and FIFO. - Plus, learn how to create your own custom indicators and scripts! Whether you're a
beginner or an experienced programmer, Expert Advisor Programming can help you realize your automated
trading ideas in the shortest amount of time. This book features dozens of code examples with detailed
explanations, fully-functioning example programs, and reusable functions that you can use in your own
expert advisors!
Trading Evolved - Andreas F. Clenow 2019-08-07
Systematic trading allows you to test and evaluate your trading ideas before risking your money. By
formulating trading ideas as concrete rules, you can evaluate past performance and draw conclusions about
the viability of your trading plan. Following systematic rules provides a consistent approach where you will
have some degree of predictability of returns, and perhaps more importantly, it takes emotions and second
guessing out of the equation. From the onset, getting started with professional grade development and
backtesting of systematic strategies can seem daunting. Many resort to simplified software which will limit
your potential. Trading Evolved will guide you all the way, from getting started with the industry standard
Python language, to setting up a professional backtesting environment of your own. The book will explain
multiple trading strategies in detail, with full source code, to get you well on the path to becoming a
professional systematic trader. This is a highly practical book, where every aspect is explained, all source
code shown and no holds barred. Written by Andreas F. Clenow, author of the international best sellers
Following the Trend and Stocks on the Move, Trading Evolved goes into greater depth and covers
strategies for trading both futures and equities. "Trading Evolved is an incredible resource for aspiring
quants. Clenow does an excellent job making complex subjects easy to access and understand. Bravo." -Wes Gray, PhD, CEO Alpha Architect
Building Winning Algorithmic Trading Systems - Kevin J. Davey 2014-06-11
Develop your own trading system with practical guidance and expert advice In Building Algorithmic
Trading Systems: A Trader's Journey From Data Mining to Monte Carlo Simulation to Live Training, awardwinning trader Kevin Davey shares his secrets for developing trading systems that generate triple-digit
returns. With both explanation and demonstration, Davey guides you step-by-step through the entire
process of generating and validating an idea, setting entry and exit points, testing systems, and
implementing them in live trading. You'll find concrete rules for increasing or decreasing allocation to a

How I Became a Quant - Richard R. Lindsey 2011-01-11
Praise for How I Became a Quant "Led by two top-notch quants, Richard R. Lindsey and Barry Schachter,
How I Became a Quant details the quirky world of quantitative analysis through stories told by some of
today's most successful quants. For anyone who might have thought otherwise, there are engaging
personalities behind all that number crunching!" --Ira Kawaller, Kawaller & Co. and the Kawaller Fund "A
fun and fascinating read. This book tells the story of how academics, physicists, mathematicians, and other
scientists became professional investors managing billions." --David A. Krell, President and CEO,
International Securities Exchange "How I Became a Quant should be must reading for all students with a
quantitative aptitude. It provides fascinating examples of the dynamic career opportunities potentially open
to anyone with the skills and passion for quantitative analysis." --Roy D. Henriksson, Chief Investment
Officer, Advanced Portfolio Management "Quants"--those who design and implement mathematical models
for the pricing of derivatives, assessment of risk, or prediction of market movements--are the backbone of
today's investment industry. As the greater volatility of current financial markets has driven investors to
seek shelter from increasing uncertainty, the quant revolution has given people the opportunity to avoid
unwanted financial risk by literally trading it away, or more specifically, paying someone else to take on the
unwanted risk. How I Became a Quant reveals the faces behind the quant revolution, offering
you?the?chance to learn firsthand what it's like to be a?quant today. In this fascinating collection of Wall
Street war stories, more than two dozen quants detail their roots, roles, and contributions, explaining what
they do and how they do it, as well as outlining the sometimes unexpected paths they have followed from
the halls of academia to the front lines of an investment revolution.
Jack Schwager's Complete Guide to Mastering the Markets - Jack D. Schwager 1995-09-06
A twenty-four lesson tutorial in how to profit from the trading secrets of all time Run time: 367 minutes.
Imagine having an in-depth conversation with not one, but dozens of the world's greatest traders. Jack
Schwager has, and over the course of his three best-selling "Market Wizards" books he has revealed the
trade secrets of the trading superstars. The distillation of Schwager’s years of in-depth research, this DVD
provides you with a comprehensive, 24-lesson home-study workshop—making it easier than ever for you to
profit. It arms you with proven techniques, insider knowledge and the confidence you need to create a
complete program for trading success. Features Schwager's trademark point-by-point, lesson-by-lesson
thoroughness, easy-to-follow instruction, and tons of real-life examples Provides you with everything
needed to create a winning trading strategy tailored to your unique needs, goals and temperament Show
you how to build an automated trading system (ATS), incorporate technical analysis into your trading
program, master money management techniques, read and evaluate data, refine exit strategies and much
more Covers an array of advanced topics, including charting methods, using filters to analyze data, trendfollowing systems and pattern systems Companion website features an online Chart Companion that lets
you to study each example in greater detail and bonus lessons on how to program, test, and analyze data
using your own ATS
Expert Advisor Programming - Gerard Desjardins 2009-12
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system, and rules for when to abandon one. The companion website includes Davey's own Monte Carlo
simulator and other tools that will enable you to automate and test your own trading ideas. A purely
discretionary approach to trading generally breaks down over the long haul. With market data and
statistics easily available, traders are increasingly opting to employ an automated or algorithmic trading
system—enough that algorithmic trades now account for the bulk of stock trading volume. Building
Algorithmic Trading Systems teaches you how to develop your own systems with an eye toward market
fluctuations and the impermanence of even the most effective algorithm. Learn the systems that generated
triple-digit returns in the World Cup Trading Championship Develop an algorithmic approach for any
trading idea using off-the-shelf software or popular platforms Test your new system using historical and
current market data Mine market data for statistical tendencies that may form the basis of a new system
Market patterns change, and so do system results. Past performance isn't a guarantee of future success, so
the key is to continually develop new systems and adjust established systems in response to evolving
statistical tendencies. For individual traders looking for the next leap forward, Building Algorithmic Trading
Systems provides expert guidance and practical advice.
Expert Advisor Programming for MetaTrader 5 - Andrew R. Young 2013-01
The first guide to programming in MQL5 is here "Expert Advisor Programming for MetaTrader 5" is a
practical guide to creating automated trading strategies in the MQL5 language. Take advantage of
MetaTrader 5's new features and take your trading to the next level You'll learn how to program expert
advisors quickly and easily using a ready-made framework created by an experienced MQL programmer.
This book will teach you the following concepts: Learn the basics of MQL5, including variables and data
types, operators, functions, event handlers, and object-oriented programming. Place, modify and close
market and pending orders. Calculate, verify and add stop loss and take profit prices to an open position.
Add a flexible trailing stop and/or break even stop to your strategy. Manage your trade risk with money
management. Use pending orders to scale in and out of positions. Use price, time and indicator data in your
expert advisors. Control program execution by trading on new bar open, and add flexible trade timers to
your strategies. Walk through the creation of several basic trading strategies from start to finish. Inform
the user with dialog boxes, email alerts, mobile notifications and sounds. Draw trend lines, arrows and text
labels on the chart. Read and write data to CSV files. Learn the basics of creating indicators, scripts and
libraries in MetaEditor. Debug, test and optimize your trading strategy. And much more Whether you're an
experienced programmer moving from MQL4, or a novice just starting with MQL5, this book will give you
the foundation to quickly program fully-featured and robust trading systems. All programs and source code
files featured in the book are available for download at the book's official website at http:
//www.expertadvisorbook.com
Wealth Creation - Bartley J. Madden 2010-03-08
Wealth creation insights by the creator of the company life-cycle framework known as the CFROI valuation
model. Investors searching for companies whose future profitability will far exceed that implied in current
stock prices, those in business making decisions to improve company performance, and politicians crafting
legislation-all use some form of a wealth creation framework. In this book, author Bartley Madden
addresses how to think about the complex dynamics in generating wealth and the practical benefits to be
gained from upgrading one's wealth creation framework. Throughout these pages, Madden shares six
critical insights: A systems mindset focuses not so much on the individual pieces of a system, but on how all
the pieces work together to achieve the goal envisioned for the system. The systems way of thinking
described in Wealth Creation helps to avoid unintended, bad consequences, and to generate insights for
leveraging change that produces big gains in wealth Economic systems -- the rules and relationships that
exist to create wealth by delivering value to customers -- are devilishly complex and therefore solving
economic problems requires extensive knowledge. Seen in this light, knowledge growth and wealth
creation are two sides of the same coin. A prerequisite to making better buy/hold/sell investment decisions
and business judgments is an improved understanding of how wealth is created. An especially useful
approach described in this book is to connect business firms' financial performance to stock prices via the
firms' competitive life-cycle framework A deeper understanding of business firms makes it plain that
customers, employees, and shareholders have mutual, long-term interests. In other words, a free-market
expert-advisor-programming-creating-automated-trading

system geared to serving customers through competition is a system in which participants share the wealth
that is jointly created There is a huge opportunity for sustained, higher economic growth through voluntary
initiatives by the private sector. One initiative involves an accelerated implementation of lean management,
which was pioneered by Toyota. This is a systems approach that continually purges waste and optimizes the
use of resources in delivering value to customers The other initiative concerns improved corporate
governance. The wealth creation principles discussed in this book offer a blueprint for boards of directors
to vastly improve how they fulfill their responsibility to shareholders, and in so doing, improve the
performance of corporate America These ideas have taken shape as a natural outgrowth of a commercial
research program that began in 1969 at Callard, Madden & Associates focused on how to value business
firms. It produced the CFROI (cash-flow-return-on-investment) metric and its related life-cycle valuation
model. This work was further advanced at HOLT Value Associates, which was later acquired by Credit
Suisse in 2002. Credit Suisse HOLT continues the research to improve the valuation tools and related
global database that analyzes 20,000 companies in over 60 countries. This system is used by a large
number of institutional money management firms worldwide in order to make better investment decisions.
Professional Automated Trading - Eugene A. Durenard 2013-10-04
An insider's view of how to develop and operate an automatedproprietary trading network Reflecting
author Eugene Durenard's extensive experience in thisfield, Professional Automated Trading offers
valuableinsights you won't find anywhere else. It reveals how a series ofconcepts and techniques coming
from current research in artificiallife and modern control theory can be applied to the design ofeffective
trading systems that outperform the majority of publishedtrading systems. It also skillfully provides you
with essentialinformation on the practical coding and implementation of ascalable systematic trading
architecture. Based on years of practical experience in building successfulresearch and infrastructure
processes for purpose of trading atseveral frequencies, this book is designed to be a comprehensiveguide
for understanding the theory of design and the practice ofimplementation of an automated systematic
trading process at aninstitutional scale. Discusses several classical strategies and covers the design
ofefficient simulation engines for back and forward testing Provides insights on effectively implementing a
series ofdistributed processes that should form the core of a robust andfault-tolerant automated systematic
trading architecture Addresses trade execution optimization by studyingmarket-pressure models and
minimization of costs via applicationsof execution algorithms Introduces a series of novel concepts from
artificial life andmodern control theory that enhance robustness of the systematicdecision
making—focusing on various aspects of adaptation anddynamic optimal model choice Engaging and
informative, Proprietary Automated Tradingcovers the most important aspects of this endeavor and will put
youin a better position to excel at it.
97 Things Every Programmer Should Know - Kevlin Henney 2010-02-05
Tap into the wisdom of experts to learn what every programmer should know, no matter what language you
use. With the 97 short and extremely useful tips for programmers in this book, you'll expand your skills by
adopting new approaches to old problems, learning appropriate best practices, and honing your craft
through sound advice. With contributions from some of the most experienced and respected practitioners in
the industry--including Michael Feathers, Pete Goodliffe, Diomidis Spinellis, Cay Horstmann, Verity Stob,
and many more--this book contains practical knowledge and principles that you can apply to all kinds of
projects. A few of the 97 things you should know: "Code in the Language of the Domain" by Dan North
"Write Tests for People" by Gerard Meszaros "Convenience Is Not an -ility" by Gregor Hohpe "Know Your
IDE" by Heinz Kabutz "A Message to the Future" by Linda Rising "The Boy Scout Rule" by Robert C. Martin
(Uncle Bob) "Beware the Share" by Udi Dahan
MQL5 Programming Language. Advanced Use of the Trading Platform MetaTrader 5. Second
Edition, Revised & Updated - Timur Mashnin 2019-05-12
Development of indicators and advisors using the MQL5 programming language for the platform
MetaTrader 5
Modeling Life - Alan Garfinkel 2017-09-06
This book develops the mathematical tools essential for students in the life sciences to describe interacting
systems and predict their behavior. From predator-prey populations in an ecosystem, to hormone regulation
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within the body, the natural world abounds in dynamical systems that affect us profoundly. Complex
feedback relations and counter-intuitive responses are common in nature; this book develops the
quantitative skills needed to explore these interactions. Differential equations are the natural mathematical
tool for quantifying change, and are the driving force throughout this book. The use of Euler’s method
makes nonlinear examples tractable and accessible to a broad spectrum of early-stage undergraduates,
thus providing a practical alternative to the procedural approach of a traditional Calculus curriculum. Tools
are developed within numerous, relevant examples, with an emphasis on the construction, evaluation, and
interpretation of mathematical models throughout. Encountering these concepts in context, students learn
not only quantitative techniques, but how to bridge between biological and mathematical ways of thinking.
Examples range broadly, exploring the dynamics of neurons and the immune system, through to population
dynamics and the Google PageRank algorithm. Each scenario relies only on an interest in the natural world;
no biological expertise is assumed of student or instructor. Building on a single prerequisite of Precalculus,
the book suits a two-quarter sequence for first or second year undergraduates, and meets the mathematical
requirements of medical school entry. The later material provides opportunities for more advanced students
in both mathematics and life sciences to revisit theoretical knowledge in a rich, real-world framework. In all
cases, the focus is clear: how does the math help us understand the science?
Forex Strategy: St Patterns Trading Manual, Eur/Usd Chart Analysis Step by Step, 300% for One Month Vladimir Poltoratskiy 2018-08-21
The ST Patterns Trading Manual will provide a detailed hourly technical analysis using EUR/USD pairs for
May 2017. Calculations of the results are performed based on the actual results without rounding off. The
strategy shows a good technical result for the EUR/USD pair in May--equal to about 300% of the initial
deposit. The study of the GBP/USD pair will help readers understand the importance of determining periods
of market uncertainty in a timely fashion.To demonstrate the flexibility of the strategy settings and the
formation of short-term uncertainty periods, the EUR/USD pair is shown on five-minute charts in one
working day on May 31. For nine hours of work, the result was approximately + 82% of the initial
deposit.The month following the first book's «Trading Code is Open: ST Patterns of the Forex and Futures
Exchanges» publication perfectly demonstrated the possibilities of using the trading system and showed
how almost half of the ST Patterns published in this book operate in practice. The analysis, based on
accurate calculations, will help traders consolidate the acquired knowledge, and to increase their own skills
with Structural Target Patterns.Over the 18 years I have spent researching dozens of well-known, as well
as not so famous, trading systems, I have not found any that could demonstrate anything near the results
obtained by the ST Patterns trading method during this arbitrarily chosen time interval. The trading of the
EUR/USD currency pair is given as the main example in this book. But the algorithm for this trading,
detailed in this book, is also applicable to other currency pairs. The ST Trading Strategy is also profitable in
the Futures, Indices, Commodities and other liquid markets. Millions of traders are trying to find an
effective technical method for analyzing the movement of exchange charts. Now it has arrived! Note: This
book (ISBN: 1719837996). is with a color interior. You can also buy a book (ISBN: 171986005X) with black
& white interior.
Expert Advisor Programming for Beginners - Wayne Walker 2017-05-17
You will discover step by step along with clear visuals on how to profit with MT4 programming. Automated
trading is often shrouded in mystery along with many misconceptions about who it can benefit. We peal
away the layers of this misunderstood world in the book. The book covers the following topics and much
more: Gives an overview of trading the financial marketsUnderstanding of how quant trading
worksUnderstanding of basic of the programming language - declare variablesUnderstanding of the
scriptMake a scriptCreate an indicatorMake building blocks of different functionsCheck for trade (trade
open rule)Check for trade (close rule)Check for breakeven Check for trailing stopHow to design a trading
system
Street Smarts - Laurence A. Connors 1995
Top-selling manual on short term trading methods and strategies from two prominent authors and traders.
Combines 25 years of combined trading experience to teach you 20 of their best strategies. Expert
guidance on swing trading from "New Market Wizard", Linda Raschke, in her specialty area. Also covers
expert-advisor-programming-creating-automated-trading

pattern recognition, ADX volatility, Crabel, gap reversals, and many other strategies.
Algorithmic Trading with Interactive Brokers - Matthew Scarpino 2019-09-03
Through Interactive Brokers, software developers can write applications that read financial data, scan for
contracts, and submit orders automatically. Individuals can now take advantage of the same high-speed
decision making and order placement that professional trading firms use.This book walks through the
process of developing applications based on IB's Trader Workstation (TWS) programming interface.
Beginning chapters introduce the fundamental classes and functions, while later chapters show how they
can be used to implement full-scale trading systems. With an algorithmic system in place, traders don't
have to stare at charts for hours on end. Just launch the trading application and let the TWS API do its
work.The material in this book focuses on Python and C++ coding, so readers are presumed to have a basic
familiarity with one of these languages. However, no experience in financial trading is assumed. If you're
new to the world of stocks, bonds, options, and futures, this book explains what these financial instruments
are and how to write applications capable of trading them.
Expert Advisor Programming for MetaTrader 5, Second Edition - Andrew R. Young 2018-03-15
The first guide to programming in MQL5 is here! Expert Advisor Programming for MetaTrader 5 is a
practical guide to creating automated trading strategies in the MQL5 language. Take advantage of
MetaTrader 5's new features and take your trading to the next level!You'll learn how to program expert
advisors quickly and easily using a ready-made framework created by an experienced MQL programmer.
Dynamic Trading Indicators - Mark Helweg 2002-10-15
Using the insights that stem from value charts and price action profiles, Dynamic Trading Indicators shows
traders how to develop systems and whole trading programs that implement these exciting new tools.
Through an in-depth exploration of how to effectively use these new technical indicators in a complete
trading system, Dynamic Trading Indicators provides a framework that allows readers to obtain a view of
what a stock will most likely do next. This innovation in chart design opens up new vistas for traders and
unlocks the door to unlimited profits. New technology and the advent of around the clock trading have
opened the floodgates to both foreign and domestic markets. Traders need the wisdom of industry veterans
and the vision of innovators in today's volatile financial marketplace. The Wiley Trading series features
books by traders who have survived the market's ever changing temperament and have prospered-some by
reinventing systems, others by getting back to basics. Whether a novice trader, professional or somewhere
in-between, these books will provide the advice and strategies needed to prosper today and well into the
future. Mark W. Helweg has worked and traded on the floor of the Chicago Board of Trade and, earlier in
his career, partnered with an international CTA with over $40 million under management to research new
trading system technology. David C. Stendahl is cofounder of RINA Systems, a software provider for
systematic traders. Stendahl is the author of Profit Strategies: Unlocking Trading Performance with Money
Management.
Forex Simplified - Marilyn McDonald 2007-08
Marilyn's book is informative without being overwhelming and certainly "simplified" without becoming
simplistic. It's the book I would hand a friend or family member who is new to the forex trading world and
wants to get introduced to it the right way. It s an excellent foundation from which to begin your pursuit of
successful forex trading. --Raghee Horner, co-founder of EZ2Trade Software and author of "Forex Trading
for Maximum Profit"
Technical Analysis of the Financial Markets - John J. Murphy 1999-01-01
John J. Murphy has updated his landmark bestseller Technical Analysis of the Futures Markets, to include
all of the financial markets. This outstanding reference has already taught thousands of traders the
concepts of technical analysis and their application in the futures and stock markets. Covering the latest
developments in computer technology, technical tools, and indicators, the second edition features new
material on candlestick charting, intermarket relationships, stocks and stock rotation, plus state-of-the-art
examples and figures. From how to read charts to understanding indicators and the crucial role technical
analysis plays in investing, readers gain a thorough and accessible overview of the field of technical
analysis, with a special emphasis on futures markets. Revised and expanded for the demands of today's
financial world, this book is essential reading for anyone interested in tracking and analyzing market
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behavior.
Automated Option Trading - Sergey Izraylevich Ph.D. 2012-03-12
The first and only book of its kind, Automated Options Trading describes a comprehensive, step-by-step
process for creating automated options trading systems. Using the authors’ techniques, sophisticated
traders can create powerful frameworks for the consistent, disciplined realization of well-defined,
formalized, and carefully-tested trading strategies based on their specific requirements. Unlike other books
on automated trading, this book focuses specifically on the unique requirements of options, reflecting
philosophy, logic, quantitative tools, and valuation procedures that are completely different from those used
in conventional automated trading algorithms. Every facet of the authors’ approach is optimized for
options, including strategy development and optimization; capital allocation; risk management;
performance measurement; back-testing and walk-forward analysis; and trade execution. The authors’
system reflects a continuous process of valuation, structuring and long-term management of investment
portfolios (not just individual instruments), introducing systematic approaches for handling portfolios
containing option combinations related to different underlying assets. With these techniques, it is finally
possible to effectively automate options trading at the portfolio level. This book will be an indispensable
resource for serious options traders working individually, in hedge funds, or in other institutions.
Adventure in Prolog - Dennis Merritt 2012-12-06
Not long ago" Dennis Merritt wrote one of the best books that I know of about implementing expert systems
in Prolog, and I was very glad he published it in our series. The only problem is there are still some
unfortunate people around who do not know Prolog and are not sufficiently prepared either to read
Merritt's book, or to use this extremely productive language, be it for knowledge-based work or even for
everyday programming. Possibly this last statement may surprise you if you were under the impression that
Prolog was an "artificial intelligence language" with very limited application potential. Please believe this
editor's statement that quite the opposite is true: for at least four years, I have been using Prolog for every
programming task in which I am given the option of choosing the language. Therefore, I 'am indeed happy
that Dennis Merritt has written another good book on my language of choice, and that it meets the high
standard he set with his prior book, Building Expert Systems in Prolog. All that remains for me to do is to
wish you success and enjoyment when taking off on your Adventure in Prolog.
Quantitative Trading Systems, Second Edition - Howard Bandy 2011-06-02

business. These will help you get up and going in less time than going at it on your own. * All you need to
know about starting an online Forex signal service. This will save you potentially years of struggle in trying
to figure out things yourself. * How to start your own website and what software you will use to deliver
trading signals. These are great gems that can help you turn a profit much faster and easier. * What
different methods you can use to run this business. It is important to use this information to get the right
start from the beginning and avoid all of the most common newbie mistakes. * How to create financial
freedom and help others around the world with your business, just like I did. This is a reward of its own and
one well worth the read. Even if you are struggling right now and have no money to invest in your own live
trading account, you can still build a successful trading business. You will be able to start earning income
with just your demo account by using the information and road-maps provided in this book.
Trading Systems - Emilio Tomasini 2009
High-Frequency Trading - Irene Aldridge 2013-04-22
A fully revised second edition of the best guide to high-frequency trading High-frequency trading is a
difficult, but profitable, endeavor that can generate stable profits in various market conditions. But solid
footing in both the theory and practice of this discipline are essential to success. Whether you're an
institutional investor seeking a better understanding of high-frequency operations or an individual investor
looking for a new way to trade, this book has what you need to make the most of your time in today's
dynamic markets. Building on the success of the original edition, the Second Edition of High-Frequency
Trading incorporates the latest research and questions that have come to light since the publication of the
first edition. It skillfully covers everything from new portfolio management techniques for high-frequency
trading and the latest technological developments enabling HFT to updated risk management strategies
and how to safeguard information and order flow in both dark and light markets. Includes numerous
quantitative trading strategies and tools for building a high-frequency trading system Address the most
essential aspects of high-frequency trading, from formulation of ideas to performance evaluation The book
also includes a companion Website where selected sample trading strategies can be downloaded and tested
Written by respected industry expert Irene Aldridge While interest in high-frequency trading continues to
grow, little has been published to help investors understand and implement this approach—until now. This
book has everything you need to gain a firm grip on how high-frequency trading works and what it takes to
apply it to your everyday trading endeavors.
The Hedge Fund Edge - Mark Boucher 1998-10-30
Achieve higher returns with lower risk and take your profits globally. A leading hedge fund trader offers a
solid and profitable trading approach to the world markets. "This is the best stock market book that I have
read in a long time. Boucher lays it out clearly, concisely, and in a most interesting manner. A 'must read'
for anyone who invests in the equities market." -Dan Sullivan Editor, The Chartist "A leading practitioner
offers rich theoretical insights and sound practical advice based on years of successful trading. Mark
Boucher is that rare investment analyst who knows what really works in trading and can communicate it
with authority and grace." -Nelson Freeburg Editor and Publisher, Formula Research, Inc. The Hedge Fund
Edge is an indispensable guide for any investor or trader who wants to consistently profit from the markets
without having to undergo huge risks. Mark Boucher, hedge fund manager and well-known speaker on
trading, provides readers with a solid methodology for achieving market-beating, long-run returns with risk
that is substantially below the long-run risk of U.S. and global equities. Boucher first looks at the limitations
of traditional stock and bond investing, and then explains how to determine the safest and most profitable
periods for investing in stocks in any country. He explains this strategy both conceptually and with an
objective model that has been used to manage money successfully since the 1950s. He shows how to
allocate funds among global equities at any given time while following safe, reliable, and profitable trends.
The book also provides a thorough discussion of the Austrian Liquidity Cycle, an original combination of
Austrian Economics, Economic Alchemy, and Liquidity Cycle Theory. Boucher explains how to use this
theory to understand the major moves behind the markets and determine the most profitable market in
which to invest. The Hedge Fund Edge provides critical valuation and technical models as well as essential
information on stock selection techniques to help readers identify which markets and stocks are both lower-

RETRACTED BOOK: 151 Trading Strategies - Zura Kakushadze 2018-12-13
The book provides detailed descriptions, including more than 550 mathematical formulas, for more than
150 trading strategies across a host of asset classes and trading styles. These include stocks, options, fixed
income, futures, ETFs, indexes, commodities, foreign exchange, convertibles, structured assets, volatility,
real estate, distressed assets, cash, cryptocurrencies, weather, energy, inflation, global macro,
infrastructure, and tax arbitrage. Some strategies are based on machine learning algorithms such as
artificial neural networks, Bayes, and k-nearest neighbors. The book also includes source code for
illustrating out-of-sample backtesting, around 2,000 bibliographic references, and more than 900 glossary,
acronym and math definitions. The presentation is intended to be descriptive and pedagogical and of
particular interest to finance practitioners, traders, researchers, academics, and business school and
finance program students.
How to Start Your Own Forex Signal Service - Rimantas Petrauskas 2014-05-20
"How to Start Your Own Forex Signals Service" is like a treasure map to buried gold not only for every
currency trader, but for all those trading in other markets as well. It is the true story of how a struggling
currency trader was able to make thousands of dollars a month with just a demo trading account. Included
in this book is: * A road map for building a fully-automated trading signals business. Why struggle to learn
this business yourself when you can have an experienced signal provider show you all the ropes. * The
exact same steps used to build and run a successful Forex signal service business. These steps are very
important to the success of your new business. * Details of the many ways to find profitable sources for
trading signals that you can sell to your customers. Using just one of these methods can help increase your
monthly cash-flow. * Time and money saving strategies that cover everything from A - Z of a signals
expert-advisor-programming-creating-automated-trading
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risk and higher-performing. Boucher also describes, in detail, the impact of governmental policies on the
markets and the connection between macroeconomic performance and investment performance. Also
included are essential timing models for determining when to invest in gold, bonds, commodities, and other
asset classes, as well as methods for allocating a portfolio with the goal of investing in the very best trends
at any one point in time across all asset classes. The book emphasizes the power of diversification among
asset classes, such as arbitrage funds, global hedge funds, different types of futures funds, distressed
bonds, and other market-uncorrelated investments. Boucher explains how this diversification can be used to
build a bullet-proof and highly profitable portfolio that returns consistently high profits with much lower
than market risk. Boucher provides examples from his own real-time hedge fund trading experience and
offers his performance as proof of what can be achieved via these techniques. The Hedge Fund Edge melds
market timing, vehicle selection, risk management techniques, economic insight and understanding, and
tactical asset allocation into a totally new philosophy and approach that has been proven to produce
spectacular gains with relatively low risk.
Market Wizards - Jack D. Schwager 1993
A bestselling classic (more than 200,000 copies sold in hardcover and paperback) that delves into the minds
of some of the world's most successful traders.
MQL5 Programming Language: Advanced Use of the Trading Platform MetaTrader 5 - Timur Mashnin
Development of indicators and advisors using the MQL5 programming language for the platform
MetaTrader 5
Trading and Electronic Markets: What Investment Professionals Need to Know - Larry Harris
2015-10-19
The true meaning of investment discipline is to trade only when you rationally expect that you will achieve
your desired objective. Accordingly, managers must thoroughly understand why they trade. Because
trading is a zero-sum game, good investment discipline also requires that managers understand why their
counterparties trade. This book surveys the many reasons why people trade and identifies the implications
of the zero-sum game for investment discipline. It also identifies the origins of liquidity and thus of
transaction costs, as well as when active investment strategies are profitable. The book then explains how
managers must measure and control transaction costs to perform well. Electronic trading systems and
electronic trading strategies now dominate trading in exchange markets throughout the world. The book
identifies why speed is of such great importance to electronic traders, how they obtain it, and the trading
strategies they use to exploit it. Finally, the book analyzes many issues associated with electronic trading
that currently concern practitioners and regulators.
The Complete Guide to Day Trading - Markus Heitkoetter 2008
Learn the Art of Day Trading With a Practical Hands-On Approach
Artificial Intelligence in Asset Management - Söhnke M. Bartram 2020-08-28
Artificial intelligence (AI) has grown in presence in asset management and has revolutionized the sector in
many ways. It has improved portfolio management, trading, and risk management practices by increasing
efficiency, accuracy, and compliance. In particular, AI techniques help construct portfolios based on more
accurate risk and return forecasts and more complex constraints. Trading algorithms use AI to devise novel
trading signals and execute trades with lower transaction costs. AI also improves risk modeling and
forecasting by generating insights from new data sources. Finally, robo-advisors owe a large part of their
success to AI techniques. Yet the use of AI can also create new risks and challenges, such as those resulting
from model opacity, complexity, and reliance on data integrity.
Mql4 Programming by Abdelmalek Malek - Abdelmalek Malek 2020-04-23
all what you need to program mql4 automated trading robot programmer (EA for Metatrader4)
Study Guide for Come Into My Trading Room - Alexander Elder 2002-10-16
STUDY GUIDE FOR Come Into My Trading Room A Complete Guide to Trading You can read Come Into My
Trading Room: A Complete Guide toTrading in a few days, but you cannot expect to master everyaspect of
that invaluable book until you work through it. StudyGuide for Come Into My Trading Room: A Complete
Guide to Tradingwill help you learn the profitable methods and techniques of ComeInto My Trading Room
before risking a dollar in the markets. Study Guide for Come Into My Trading Room: A Complete Guideto
expert-advisor-programming-creating-automated-trading

Trading parallels the actual book, challenging you at everystep with questions that make you focus on all
the important areasof trading. Some tests are pencil-and-paper, others have you workwith charts, but all
prepare you to make crucial decisions. This Study Guide will: Quiz you on the essentials of trading–choosing
themarkets to trade, finding holes in the Efficient Market Theory, andovercoming common obstacles to
success Make you aware of psychological blind spots that lead tolosing Test your knowledge of charting
and computerizedindicators Explore trading systems, day-trading, and advanced concepts,such as Impulse
trading and SafeZone stops Ask questions about money management, record-keeping, andmanaging time
Challenge you with eight case studies where you choose entryand exit points and get graded for your
performance The best trading strategies, techniques, and tools are only asgood as your understanding of
them. Pick up this Study Guide forCome Into My Trading Room: A Complete Guide to Trading andconvert
Dr. Elder's methods into your own powerful and profitabletools.
Expert Advisor Programming for MetaTrader 4 - Andrew R. Young 2015-02-21
Brand new and fully updated for the latest versions of MetaTrader 4, "Expert Advisor Programming for
MetaTrader 4" is a practical guide to programming expert advisors in the MQL4 language. Leverage the
latest features imported from the MQL5 language, including object-oriented programming, enumerations,
structures and more. This book will teach you the following concepts: The basics of the MQL4 language,
including variables and data types, operations, conditional and loop operators, functions, classes and
objects, event handlers and more. Place, modify and close market and pending orders. Add a stop loss
and/or take profit price to an individual order, or to multiple orders. Close orders individually or by order
type. Get a total of all currently opened orders. Work with OHLC bar data, and locate basic candlestick
patterns. Find the highest high and lowest low of recent bars. Work with MetaTrader's built-in indicators,
as well as custom indicators. Add a trailing stop or break even stop feature to an expert advisor. Use money
management and lot size verification techniques. Add a flexible trading timer to an expert advisor.
Construct several types of trading systems, including trend, counter-trend and breakout systems. Add
alerts, emails, sounds and other notifications. Add and manipulate chart objects. Read and write to CSV
files. Construct basic indicators, scripts and libraries. Learn how to effectively debug your programs, and
use the Strategy Tester to test your strategies. All of the source code in this book is available for download,
including an expert advisor framework that allows you to build robust and fully-featured expert advisors
with minimal effort. Whether you're a new trader with limited programming experience, or an experienced
programmer who has worked in other languages, "Expert Advisor Programming for MetaTrader 4" is the
easiest way to get up and running in MQL4.
The Man Who Solved the Market - Gregory Zuckerman 2019-11-05
NEW YORK TIMES BESTSELLER Shortlisted for the Financial Times/McKinsey Business Book of the Year
Award The unbelievable story of a secretive mathematician who pioneered the era of the algorithm--and
made $23 billion doing it. Jim Simons is the greatest money maker in modern financial history. No other
investor--Warren Buffett, Peter Lynch, Ray Dalio, Steve Cohen, or George Soros--can touch his record.
Since 1988, Renaissance's signature Medallion fund has generated average annual returns of 66 percent.
The firm has earned profits of more than $100 billion; Simons is worth twenty-three billion dollars. Drawing
on unprecedented access to Simons and dozens of current and former employees, Zuckerman, a veteran
Wall Street Journal investigative reporter, tells the gripping story of how a world-class mathematician and
former code breaker mastered the market. Simons pioneered a data-driven, algorithmic approach that's
sweeping the world. As Renaissance became a market force, its executives began influencing the world
beyond finance. Simons became a major figure in scientific research, education, and liberal politics. Senior
executive Robert Mercer is more responsible than anyone else for the Trump presidency, placing Steve
Bannon in the campaign and funding Trump's victorious 2016 effort. Mercer also impacted the campaign
behind Brexit. The Man Who Solved the Market is a portrait of a modern-day Midas who remade markets in
his own image, but failed to anticipate how his success would impact his firm and his country. It's also a
story of what Simons's revolution means for the rest of us.
Cybernetic Analysis for Stocks and Futures - John F. Ehlers 2011-01-06
Cutting-edge insight from the leader in trading technology In Cybernetic Analysis for Stocks and Futures,
noted technical analyst John Ehlers continues to enlighten readers on the art of predicting the market
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based on tested systems. With application of his engineering expertise, Ehlers explains the latest, most
advanced techniques that help traders predict stock and futures markets with surgical precision. Unique
new indicators and automatic trading systems are described in text as well as Easy Language and EFS
code. The approaches are universal and robust enough to be applied to a full range of market conditions.
John F. Ehlers (Santa Barbara, CA) is President of MESA Software (www.mesasoftware.com) and has also
written Rocket Science for Traders (0-471-40567-1) as well as numerous articles for Futures and Technical
Analysis of Stocks & Commodities magazines.
Expert Advisor Programming and Advanced Forex Strategies - Wayne Walker 2018-10-05
This special combination book, Expert Advisor Programming and Advanced Forex Strategies, will provide
you with a solid foundation of the techniques required for profiting by combining expert advisor
programming with advanced forex strategies. When finished you will have a deep understanding of the
forex market from several angles. The emphasis throughout is on practical applications. Part 1: Expert
Advisor Programming for Beginners: Maximum MT4 Forex Profit Strategies You will discover step by step
along with clear visuals on how to profit with MT4 programming. Automated trading is often shrouded in
mystery along with many misconceptions about who it can benefit. We peal away the layers of this
misunderstood world in the book. Part 2: Expert Advisor and Forex Trading Strategies: Take Your Expert
Advisor and Forex Trading To The Next Level You will learn advanced trading strategies along with easy to
understand visuals on how to increase profits. This is a unique combination of manual and automated
trading. Therefore it is for the intermediate to advanced manual trader and those seeking an insight into
programmed trading.
Machine Learning for Algorithmic Trading - Stefan Jansen 2020-07-31
Leverage machine learning to design and back-test automated trading strategies for real-world markets
using pandas, TA-Lib, scikit-learn, LightGBM, SpaCy, Gensim, TensorFlow 2, Zipline, backtrader, Alphalens,
and pyfolio. Key FeaturesDesign, train, and evaluate machine learning algorithms that underpin automated
trading strategiesCreate a research and strategy development process to apply predictive modeling to
trading decisionsLeverage NLP and deep learning to extract tradeable signals from market and alternative
dataBook Description The explosive growth of digital data has boosted the demand for expertise in trading
strategies that use machine learning (ML). This revised and expanded second edition enables you to build
and evaluate sophisticated supervised, unsupervised, and reinforcement learning models. This book
introduces end-to-end machine learning for the trading workflow, from the idea and feature engineering to
model optimization, strategy design, and backtesting. It illustrates this by using examples ranging from
linear models and tree-based ensembles to deep-learning techniques from cutting edge research. This
edition shows how to work with market, fundamental, and alternative data, such as tick data, minute and
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daily bars, SEC filings, earnings call transcripts, financial news, or satellite images to generate tradeable
signals. It illustrates how to engineer financial features or alpha factors that enable an ML model to predict
returns from price data for US and international stocks and ETFs. It also shows how to assess the signal
content of new features using Alphalens and SHAP values and includes a new appendix with over one
hundred alpha factor examples. By the end, you will be proficient in translating ML model predictions into a
trading strategy that operates at daily or intraday horizons, and in evaluating its performance. What you
will learnLeverage market, fundamental, and alternative text and image dataResearch and evaluate alpha
factors using statistics, Alphalens, and SHAP valuesImplement machine learning techniques to solve
investment and trading problemsBacktest and evaluate trading strategies based on machine learning using
Zipline and BacktraderOptimize portfolio risk and performance analysis using pandas, NumPy, and
pyfolioCreate a pairs trading strategy based on cointegration for US equities and ETFsTrain a gradient
boosting model to predict intraday returns using AlgoSeek's high-quality trades and quotes dataWho this
book is for If you are a data analyst, data scientist, Python developer, investment analyst, or portfolio
manager interested in getting hands-on machine learning knowledge for trading, this book is for you. This
book is for you if you want to learn how to extract value from a diverse set of data sources using machine
learning to design your own systematic trading strategies. Some understanding of Python and machine
learning techniques is required.
The Quants - Scott Patterson 2010-02-02
With the immediacy of today’s NASDAQ close and the timeless power of a Greek tragedy, The Quants is at
once a masterpiece of explanatory journalism, a gripping tale of ambition and hubris, and an ominous
warning about Wall Street’s future. In March of 2006, four of the world’s richest men sipped champagne in
an opulent New York hotel. They were preparing to compete in a poker tournament with million-dollar
stakes, but those numbers meant nothing to them. They were accustomed to risking billions. On that night,
these four men and their cohorts were the new kings of Wall Street. Muller, Griffin, Asness, and Weinstein
were among the best and brightest of a new breed, the quants. Over the prior twenty years, this species of
math whiz--technocrats who make billions not with gut calls or fundamental analysis but with formulas and
high-speed computers--had usurped the testosterone-fueled, kill-or-be-killed risk-takers who’d long been the
alpha males the world’s largest casino. The quants helped create a digitized money-trading machine that
could shift billions around the globe with the click of a mouse. Few realized, though, that in creating this
unprecedented machine, men like Muller, Griffin, Asness and Weinstein had sowed the seeds for history’s
greatest financial disaster. Drawing on unprecedented access to these four number-crunching titans, The
Quants tells the inside story of what they thought and felt in the days and weeks when they helplessly
watched much of their net worth vaporize--and wondered just how their mind-bending formulas and geniuslevel IQ’s had led them so wrong, so fast.
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