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Avoid
Costly
Trading
Mistakes
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And Make
More Money
In The
Stock Etf
Futures
And Forex
Markets
With This
Simple And
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Reliable
Swing
Trading
Strategy

Get Access to the Best
Trading Strategy
Available today! Here
is a simple and
reliable method to
make money in stock,
ETF, futures, and
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forex markets without
quitting your day job.
This book offers you
asimple and-reliable
trading system that
you can use right
away with no
guessing or tweaking
required. It comes
witha trend filter that
helps you to
understand the
strength of the

existing trend, and a
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momentum filter that
you can tweak to fit
your own'trading
style and to increase
its robustness: The
mechanics of this
system were first
unveiled in a public
forum several years
ago. The author takes
it to the next level by
using daily charts as
the primary. trading

time frame and
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adding a trend and
momentum filter. If
you follow this
system correctly, you
will be taking only
high probability
trades. The system
will keep you in the
trade for as long as
the trend is running
strongso'that you
will not be-leaving
money on.the table

by exiting too soon.
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With this system in
your trading arsenal,
you'will not be
making the mistakes
most traders make,
especially over-
trading and over-
analyzing, the main
reasons why most
traders are not
profitable. This book
is a must-read for
anyone starting their

journey into trading,
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or even experienced
traders whoare not
getting the results
they want from
trading. It is ideal for
people who work full
time or those with
busy schedules. You'll
learn how successful
traders make money
by consistently
trading trends-- and
how you can copy

that success. This
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book is short and can
be easily finished
within a couple of
hours. It provides
simple and easy to
follow trading rules,
and can dramatically
change your financial
prospects! For less
than what you would
pay in commission on
one trade, this book
would be the best

investment (of money
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and time) you have
ever made. If you
want to fast-forward
your learning curve
and learn to trade
effectively as quickly
as possible, read this
book and give
yourself a head start
against the 90% of
traders who
consistently. lose.
During bull and bear

markets, there is a
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group of hedge funds
and professional
traders which have
been consistently
outperforming
traditional investment
strategies for the past
30 odd years. They
have shown
remarkable
uncorrelated
performance and.in
the great bear market

of 2008 they had
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record gains. These
traders are highly
secretive about their
proprietary trading
algorithms and often
employ top PhDs in
their research teams.
Yet, it is possible to
replicate their trading
performance with
relatively simplistic
models: These traders
are trend following

cross asset futures
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managers, also
known as CTAs. Many
books are written
about them but none
explain their
strategies in-such
detail as to enable the
reader to emulate
their success and
create their.own
trend following
trading business; until
now. Following the

Trend explains why
Page 13/283



most hopefuls fail by
focusing on the
wrong things, such as
buy and sell rules,
and teaches the truly
important parts of
trend following.
Trading everything
from the Nasdaq
indexand T-bills to
currency crosses,
platinum and live
hogs, there are large

gains to be made
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regardless of the state
of the economy or
stock markets. By
analysing year by
year trend following
performance and
attribution the reader
will be able to build a
deep understanding
of what it is'like to
trade futures in large
scale and where the
real problems and

opportunities lay.
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Written by
experienced hedge
fund manager
Andreas Clenow, this
book provides a
comprehensive
insight into the
strategies behind the
booming trend
following futures
industry from the
perspective of a
market participant.

The strategies behind
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the success of this
industry are
explained in great
detail, including
complete trading
rules and instructions
for how to replicate
the performance of
successful-hedge
funds:You are in for
a potentially highly
profitable roller
coaster ride with this

hard and honest look
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at the positive as well
as‘the negative sides
of trend following.
Muscular Portfolios is
here to change the
investing game—

and help you leave
stress behind with a
stronger, smarter
approach to investing.
For decades, the
financial services
industry has sold

risky investments,
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claiming that this was
the only path to large
gains. But this
strategy is highly
vulnerable to big
losses that can
devastate your
portfolio. Today,
there's a better
approach. It combines
the latest'academic
research in finance
with the new ultra-

low-cost index funds
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(exchange-traded
funds). The result'is
an approach that
provides market-like
returns with
dramatically smaller
losses and requires
only 15 minutes a
month or less.
Muscular Portfolios
lays out the basic
principles of this kind
of investing so you

can manage your own
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money successfully
— “without turning it
into your second job.
Investigative
journalist Brian
Livingston takes you
behind the curtain of
Wall Street and lays
out-a game-changing
approach to investing:
Muscular'Portfolios,
which are easy-to-use
financial strategies

you can set up
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yourself, even if you
have no-investment
experience at all.
Filled with helpful
illustrations,
compelling evidence,
and simple, no-
nonsense
instructions,
Muscular Portfolios'is
aresource, not a sales
pitch. There are no
financial products to

buy, no secret
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formula to pay for.
Everything is fully
disclosed in bite-sized
steps— -and on a
totally free website—
that you can start
using today to grow
your wealth. Driven
by cutting-edge
investment research
and backed by
extensive market
testing, Muscular

Portfolios will
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revolutionize
investing for families
and individual
investors.

A must-read book on
the quantitative value
investment strategy
Warren Buffett and
Ed Thorp represent
two spectrums of
investing: one value
driven, one
guantitative. Where

they align is in their
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belief that the market
Is beatable. This book
seeks to take the best
aspects of value
investing and
guantitative investing
as disciplines and
apply them to a
completely unique
approach to stock
selection.'Such an
approach has several
advantages over pure

value or pure
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guantitative investing.
This new investing
strategy framed by
the book is known as
guantitative value, a
superior, market-
beating method to
investing in stocks.
Quantitative Value
provides practical
insights into-an
investment strategy
that links the

fundamental value
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investing philosophy
of Warren Buffett
with'the quantitative
value approach of Ed
Thorp. It skillfully
combines the best of
Buffett and Ed

Thorp- weaving their
investment
philosophies’into a
winning, market-
beating investment
strategy. First book to

outline quantitative
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value strategies as
they are practiced by
actual market
practitioners-of the
discipline Melds the
probabilities-and
statistics used by
guants such as Ed
Thorp with the
fundamental
approaches to value
investing as practiced
by Warren Buffett

and other leading
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value investors A
companion Website
contains
supplementary
material that allows
you to learn.in a
hands-on fashion long
after closing the book
If you're looking to
make the most of
your time intoday's
markets, look no
further than

Quantitative Value.
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A Rules-based
Approach to Money
Management

Code Flows and Shiny
Apps for. Portfolio
Analysis

151 Trading
Strategies

The Anatomy and
Performance of
Trading Rules
Muscular Portfolios
Quantitative

Momentum
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Jackass Investing
Investing with the
Trend provides an
abundance of
evidence for
adapting a rules-
based approach to
investing by offering
something most
avoid,andthatis to
answerthe “ why”
one would do it this
way. It explains the

need to try to
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participate in the
good markets and
avoid the bad
markets, with cash
being considered an
asset class. The book
is in three primary
sections and tries to
leave no'stone
unturned in offering
almost 40 years of
experience in the
markets. Part | — The

focus is on much of
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the misinformation in
modern finance, the
inappropriate use of
Gaussian statistics,
the faulty
assumptions with
Modern Portfolio
Theory, and a host of
other examples. The
author attempts to
explain-each and
offer justification for
his often strong

opinions. Part Il —
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After alead chapter
onthe merits of
technicalanalysis, the
author offers detailed
research into trend
analysis, showing
how to identify if a
market is trending or
notand how to
measure it. Further
research involves the
concept of
Drawdown, which

the author adamantly
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states is a better
measure of investor
risk than the oft used
and terribly wrong
use of volatility as
determined by
standard deviation.
Part1ll —Thisis
where he puts it all
together and shows
the reader all of the
steps and details on
how to create a rules-

based trend
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following investment
strategy. A solid
disciplined strategy
consists of three
parts, a measure of
what the market is
actually doing, a set
of rules and
guidelines to tell you
how to invest based
upon that
measurement, and
the discipline to

follow the strategy
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A do-it-yourself guide
toinvesting like the
renowned Harvard
and Yale
endowments. The. lvy
Portfolio shows step-
by-step how to track
and mimic the
investment strategies
of the highly
successful Harvard
and Yale
endowments. Using

the endowment
Page 37/283



Policy Portfolios as a
guide, the authors
Hllustrate how an
investor can develop
a strategic asset
allocation using an
ETF-based
investment
approach. The lvy
Portfolio also reveals
a novel method for
investors to reduce
their risk through a

tactical asset
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allocation strategy to
protect them from
bear markets. The
book will also
showcase a method
to follow the smart
money and
piggyback the top
hedge funds and
their stock-picking
abilities. With
readable,
straightforward

advice, The lvy
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Portfolio will show
investors exactly how
this'can be
accomplished: - and
allow them to
achieve an
unparalleled level of
investment success in
the process. With all
of the uncertainty in
the markets today,
The lvy Portfolio
helps the reader

answer the most
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often asked question
in‘investing today -
"What do'l do"?

A simple guide toa
smarter strategy for
the individual
investor A Wealth of
Common Sense sheds
arefreshing light on
investing, and shows
you how a simplicity-
based framework can
lead to better

investment decisions.
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The financial market
Is a complex system,
butthat doesn't
Mmean it requires'a
complex strategy;.in
fact, this false
premise is the driving
force behind many
investors' market
"mistakes."
Information is
important; but
understanding and

perspective are the
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keys to better
decision-making. This
book'describes the
proper way toview
the markets and your
portfolio, and show
you the simple
strategies that make
investing more
profitable, less
confusing, and less
time-consuming.
Without the burden

of short-term
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performance
benchmarks,
individual'investors
have the advantage
of focusing.on the
long view, and the
freedom to construct
the kind of portfolio
that will serve their
investment goals
best. This'book
proves how complex
strategies essentially

waste these
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advantages, and
provides an
alternative'game
plan for those ready
to simplify.
Complexity-is often
used as a mechanism
for talking investors
into unnecessary
purchases, whenall
most neediis a
deeper
understanding of

conventional options.
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This book explains
which issues'you
actually should pay
attention to,and
which ones are
simply used. for an
illusion of
intelligence and
control. Keep up
with-—or

beat professional
money managers
Exploit stock market

volatility to your
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utmost advantage
Learn where advisors
and consultants fit
into smart strategy
Build a portfolio that
makes sense for your
particular situation
You don't have to
outsmart the market
if you'can simply
outperform it. Cut
through the
confusion.and noise

and focus on what
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actually matters. A
Wealth of Common
Sense clears the air,
and givesyou the
insight you need to
become a smarter,
more successful
investor.

A detailed, one-stop
guide for
experienced options
traders Positional
Option Trading is a

rigorous, professional-
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level guide on
sophisticated
techniques from
professional trader
and quantitative
analyst Euan Sinclair.
The author has over
two decades of high-
level option trading
experience. He'has
written this book
specifically for
professional options

traders who have
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outgrown more basic
trading techniques
and are searching for
in-depth information
suitable for advanced
trading. Custom-
tailored to respond to
the volatile option
trading environment,
this expert guide
stresses the
importance of finding
avalid edge in

situations where risk
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is usually
overwhelmed by
uncertainty and
unknowability. Using
examples of edges
such as the volatility
premium, term-
structure premia and
earnings effects, the
author shows how to
find valid trading
ideas and details the
decision process for

choosing an option
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structure that best
exploitsthe
advantage. Advanced
topicsincludea
quantitative
approach for
directionally trading
options, the
robustness of the
Black Scholes Merton
model; trade sizing
for option portfolios,
robust risk

management and
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more. This book:
Provides advanced
trading techniques
for experienced
professional traders
Addresses the need
for in-depth,
quantitative
information that
more general, intro-
level options trading
books do not provide
Helps readers to

master their craft and
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improve their
performance Includes
advanced risk
management
methods in option
trading No matter the
market conditions,
Positional Option
Trading isan
important resource
forany professional
or.advanced options
trader.

How to Invest Like
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the Top Endowments
and Avoid Bear
Markets

A Practitioner's Guide
to Automating
Intelligent
Investment and
Eliminating
Behavioral Errors
Stocks on the Move
High Probability
Trading Strategies

A Simple Solution to

Build and Protect
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Your Wealth
The Art'and Science
of Technical Analysis

Reproducible
Finance with R:
Code Flows and
Shiny Apps for
Portfolio Analysisis
aunique
introduction to data
science for
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Investment
management that
explores the three
major R/finance
coding paradigms,
emphasizes data
visualization, and
explains how to
build a cohesive
suite of functioning
Shiny applications.

The full source code,
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asset price data and
live Shiny
applications are
available at reproduc
Iblefinance.com. The
Ideal reader worksin
finance or wants to
work in finance and
has adesireto learn
R code and Shiny
through simple, yet
practical real-world
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examples. The book
begins with the first
step in data science:
importing and
wrangling data,
which'in the
Investment context
means importing
asset prices,
converting to
returns, and

constructing a
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portfolio. The next
section coversrisk
and tackles
descriptive statistics
such as standard
deviation, skewness,
kurtosis, and their
rolling histories. The
third section focuses
on portfolio theory,
anayzing the Sharpe
Ratio, CAPM, and
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Fama French
models. The book
concludes with
applications for
finding individual
asset contribution to
risk and for running
Monte Carlo
simulations. For
each of these tasks,
the three major
coding paradigms
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are explored and the
work iswrapped into
Interactive Shiny
dashboards.

This book provides a
comprehensive
guide to market
timing using moving
averages. Part |
explores the
foundations of

market timing rules,
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presenting a
methodol ogy for
examining how the
value of atrading
Indicator is
computed. Using
this methodology the
author then applies
the computation of
trading indicators to
avariety of market

timing rules to
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anaysethe
commonalities and
differences between
therules. Part 11
goes on to present a
comprehensive
analysis of the
empirical
performance of
trading rules based
Oon moving averages.

Learn how to protect
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and grow your
wealth with this
commonsense guide
toinvesting You
manage your own
money. You
understand the
basics of investing
and diversifying
your portfolio. Now
it"stime to invest
like apro for greater
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profits—with
Investment expert
David Stein, host of
the popular weekly
podcast, “Money for
the Rest of Us.”

He' s created a
unigue ten-question
template that makes
it easy for individual
investors like you to:

e |Invest more
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confidently « Feel
less overwhelmed «
Build a stronger
portfolio « Avoid
costly mistakes ¢
Plan and save for
retirement Despite
what many people
believe, you don't
need to be an expert
to be a successful
investor. With Stein
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asyour personal
money mentor,
you' Il learn how to
make smarter, more
Informed decisions
that can help reduce
your risk and
Increase your gains
by following afew
simple rulesfor
anayzing any

investment. Thisis
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how the
professional's grow
their wealth and how
you can, too. Thisis
Money for the Rest
of Us.

Understand the
fundamental s of
algorithmic trading
to apply algorithms
to real market data

and analyze the
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results of real-world
trading strategies
Key Features
Understand the
power of algorithmic
trading in financial
markets with real-
world examples Get
up and running with
the algorithms used
to carry out
algorithmic trading
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Learn to build your
own agorithmic
trading robots which
require no human
Intervention Book
Description It's now
harder than ever to
get asignificant
edge over
competitorsin terms
of speed and

efficiency when it
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comes to algorithmic
trading. Relying on
sophisticated trading
signals, predictive
models and
strategies can make
al the difference.
This book will guide
you through these
aspects, giving you
insights into how

modern electronic
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trading markets and
participants operate.
You'll start with an
introduction to
agorithmic trading,
along with setting up
the environment
required to perform
the tasks in the book.
You'll explore the
key components of

an algorithmic
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trading business and
aspectsyou'll need
to take into account
before starting an
automated trading
project. Next, you'll
focus on designing,
building and
operating the
components required
for developing a

practical and
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profitable
algorithmic trading
business. Later,
you'll learn how
guantitative trading
signals and strategies
are developed, and
also implement and
analyze
sophisticated trading
strategies such as
volatility strategies,

Page 75/283



economic release
strategies, and
statistical arbitrage.
Finally, you'll create
atrading bot from
scratch using the
agorithms built in
the previous
sections. By the end
of thisbook, you'll
be well-versed with

electronic trading
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markets and have
learned to
Implement, evaluate
and safely operate
algorithmic trading
strategiesin live
markets. What you
will learn
Understand the
components of
modern algorithmic
trading systems and
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strategies Apply
machine learning in
agorithmic trading
signals and strategies
using Python Build,
visualize and
analyzetrading
strategies based on
mean reversion,
trend, economic
releases and more
Quantify and build a
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risk management
system for Python
trading strategies
Build a backtester to
run simulated
trading strategies for
improving the
performance of your
trading bot Deploy
and incorporate
trading strategiesin

the live market to
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maintain and
improve profitability
Who this book is for
Thisbook isfor
software engineers,
financial traders,
data analysts, and
entrepreneurs.
Anyone who wants
to get started with
agorithmic trading

and understand how
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It works; and learn
the components of a
trading system,
protocols and
agorithms required
for black box and
gray box trading,
and techniques for
building a
completely
automated and
profitable trading

Page 81/283



business will also
find this book useful.
Trend Following
The Demise of
Modern Portfolio
Theory and the Birth
of an Investment
Renaissance

The Janus Factor

A Detailed Guideto
Day Trading
Strategies, Risk

Page 82/283



Management, and
Trader Psychology
Investing with the
Trend
Diversified Managed
Futures Trading
Unholy Grails
A new'y
expanded and
updat'ed edition
of 'tthe trading
cl-assic,
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Desi gn,

Testi'ng, and
Opt'i'm zat'i on of
Tradi'ng Systens
Tradi'ng systens
expert Robert
Pardo i s back,
and in The

Eval uati.on and
OQptim zation of

Tr adi ng
Strategies, a
t hor oughl y
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revi sed and
updat ed edition
of “hi s-'classic
t'ext'''Design,
Testi'ng, and
Qptirm zat ion of
Tradi ng
Systens; he
reveal s how he
has perfected

t he progranmm ng
and testing of

tradi ng systens
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using a
successful
batt'ery of his
own 't'i nme-proven
t echniques:
Wth this book
Pardo delivers
I npor t ant
information to
readers, from
t he design of
wor kabl e

tradi ng
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Strategies to
measuri ng
i'ssues 'like
profit and
rissky Wi tten
i'na
strai ght forward
and accessi bl e

style, this
det ai | ed gui de
presents

traders wth a

way to devel op
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and verify
their trading
strat egy no
mat't'er what
formthey are
currentlyusing
—st.ochastics,
nmovi ng

aver ages, - chart
patterns, RSI,
or breakout

net hods.

Whet her a
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trader is
seeking to
enhance their
profi't or-just
getting started
i'n testing, The
Eval/uati on and
Optiim, zati on of
Trading
Strategies

of fers

practi cal

i nstruction and
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expert advice
on the

devel oprent ,
eval'uati'on, “and
appl i'‘cation' of
Wionni.ng
nechani cal

t radi ng

Ssyst ens.

Get . Access to
t he Best

Tr adi ng

Strat egy

Page 90/283



I'nformation
Avai'l abl'e
Today! 'Thi's
book ' of fers you
a sinple and
reli-ablie
tradi ng system
t hat: you can
use ri.ght.away
wi.th no
guessi ng or

t weaki ng

required. It
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cones with a
trend filter

t hat hel ps you
t'o'‘'under st and

t he strength:of
t'he rexisting
trend, rand a
momentum filter
that you can
tweak to fit
your . own
tradi ng style

and to i ncrease
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I't's robustness.
The nechani cs
of “t'hi-s system
were' first
unvei'led i'n'a
publ-i c/f orum
several years
ago. The aut hor
takes it to the
next | evel by
usi ng daily
charts as the

primary trading
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time frame and
adding a trend
and ‘nmonent.um
fidter. 1f ‘you
foll'ow thi's
system
correctly, you
wi Ll be taking
onl y. hi gh
probability
trades. The
system wi | |

keep you in the
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trade for as

| ong as the
trend i's
runni'ng 'strong
so't hat ~you
wil |- not 'be

| eavi ng noney
on the table by
exiting too
soon. Wth this
system in your
tradi ng

arsenal , you
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w1l not be
maki ng the
m'st'akes nost
traders made,
especiallly;
over-trading
and over -

anal yzing, the
mai n-.reasons
why  nost
traders are not
profitabl e.

This book is a
Page 96/283



nmust read for
anyone starting
t hei'r journey

I 'nto''trading,
oreven

experi enced
traders that
are not. getting
the results

t hey, want , from
trading. It is
i deal for
peopl e who work
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full time or
those w th busy
schedul'es. ' In
t hi's''book;,
you' I'b“lFearn
how successf ul
traders nake
noney. by
consistently
tradi ng trends
- _and, how you
can copy. that

success. You'l
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| 'earn these
essential "Trend
Tradi ng' skills:
* "How t o' choose
the right tinme
frane to trade
* ‘How to tell
whet her- t he

mar ket i's
trendi ng and
whet her -t he

exi sting trend

is (a) stable
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and strong or
(b) 'about 'to
end * ‘How to
enter ‘a 'trade
only /when the
trend irsistrong
and exit a
trade only when
the trend is
about to end *
How to nexim ze
your profit by

t he ali gni ng
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mar ket cycl es,
nonent .um 'and
trends ‘across
mul't'iple'time
frames * How'to
pick a
direction to

t rade so t hat
you_ woul.dn' t be
tradi ng agai nst
t he dom nant
trend * How to

manage ri sks by
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di versifying
and position
si'zi'ng 'your
tradi'ng
poritfolio * How
tlorscan the

mar ket to find
t he best
securities to
trade Thi s book
i.s short and
can be easily

finished within
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a coupl e of
hours. Tt

provi des 'si npl e
and easy 'to
foll'ow trading
rul-es, rand-can
dramatical ly
change your
fi-nanci al
prospects! For
| ess t han what
you, woul d pay

i n conmm SSi on
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on one trade,
thi's book to be
t he 'best

I nvest ment ~(of
noney “and ti ne)
you -have ever
nmade. | f you
want to fast-
forwar.d your

| ear ni ng curve
and |l earn to
trade

effectively as
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qui ckl'y as
possi bl e, 'read
t hi's book and
give'yourself a
head 'star't
against, the 90%
of  tr aders:who
consistently

| ose.

The investing
strat egy that

f anmousl y

gener at es
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hi gher returns
wi'th
substantially
reduced
risk--presented
by the i nvest or
who i nvented it
"A treasure of
wel | -resear ched
nonent um dri ven
i.nvesting
processes. "
Gregory L
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Morris, Chief
Technical
Anal'yst and
Chai'rman,

[ nvestment
Conmi t tee of
St.adi on' Money
Managenent ,
LLC, . and  aut-hor
of I nvesting
wth the Trend
Dual Monent um

| nvesti ng
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details the
aut-hor’'s own
nonment um

i 'nvesting

net hod “t hat
conbi nes U:S.
stock, rworld
st ock,  and
aggr egat e bond
indi ces--a
fornul a proven
to dramatically

I NCr ease
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profits while

| oweri'ng ri sk.
Ant'onacci
r'eveal s how
nomentum
i'nvestors coul d
have achi eved

I ong-run
returns nearly
tw ce as high
as the stock
mar ket over the

past 40 years,
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whi | e avoi di ng
or mnimzing
bear market

| osses-~and ‘he
provides the
i'nformati on and
i.nsight

I nvest ors need
t.o,achi eve such
success goi ng
forward. Hi s
nmet hodol ogy i s

designed to
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pick up on
maj or “changes
i'n‘relative
strengt h and
mar ket <trend.
Gary /Ant onacci
has over 30
years
experi.ence as
an_invest nent
pr of essi onal

f ocusi ng on

under exploited
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I nvest nent
opportunities.
'n'1990, ‘'he
flounded
Portfolio
Managenment
Consul tants,
whi ch advi ses
private and
institutional
investors on
asset

al | ocati on,
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portfolio

opti mzation,
and ‘advanced
noment um
strategies.  He
wrirtes rand-runs
t he popul-ar
bl og and
websi t e optinal
nonent um.com
Ant onacci
earned his MBA

at Harvard.
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Beating the

st ock ‘market
isn''t very
diffiilcul't. “Yet
alnost <al

mut ual ' funds
consi stently
fail.  Hedge
f.und. manager
Andr eas F.

Cl enow t akes
you behind the

scenes to show
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you why this is
the case and
how ‘anyone can
beat'''t he nmutual
funds. “Moment um
i'nvesting has
been one of
very few ways
of .consistently
beating the

mar kets. This
book offers you

a uni que back
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stage pass,
guidi ng you

t hrough how
est'abli shed
hedge funds
achiceve their
resul ts. The
st ock markets
are wi.dely

m sunder st ood.
Buyi ng and
sel | i ng stocks

seens SO
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sinple. W al
know what
stocks ‘are and
what' 't he
conpani-es
produce. W're
told that

st ocks al ways
go . up i n the
 ong run and

t hat everyone
shoul d be in

t he stock
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mar kets. Oversi
nplifications
I'ike that can
end 'up ‘costing
you. bncthe
l'ong run, the
maj or st ock

I ndexes show a
perf ormance of
five to six
percent per
year. For that

return, you
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w il have to
bear occasi ona
I osses ‘of ' over
half'"'your

capi tal-cand' be
forced tolwait
nany- years to
recover. your
noney.. Yes, in
the | ong run
st ocks do go
up. But the

story isn't
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that sinple.

St ocks on 't he
Move outlines a
rati'onal 'way ‘to
invest in/the
mar ket s for the
Long term (It
wi bl wal k you
t.hrough 't he
probl ens of the
st ock markets
and how to

address t hem
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I't wll explain
how t o achi eve
twi'ce the
return of-the
stock markets
at rconsi derabl y
lower risk: Al
rules and al

details will be
explained in
t hi s book,

al | owi ng anyone

to replicate
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the strategies
and research.
Andreas F.
Cl'enow i's the
chi ef

i'nvest nent

of ficer: and
partner. of

ACl ES Asset
Managenent ,
based in
Zurich,

Sw tzerl and.
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Starting out as
a ‘successful IT
entrepreneur in
the '90s boom
he enjoyed a
stellar, career
as gl obal  head
of equi ty and
comodi ty - quant
nodel i ng for
Reuters before
| eaving for the
hedge fund
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wor | d. Havi ng
founded and
nmanaged
mul't'i pl e ‘hedge
funds; M.
Clenow/i s’ \now
overseei ng
asset
managenent; and
tradi ng across
al | asset
classes. He is

t he aut hor of
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best-selling
and critically
accl'ai-med book
Fol'l'ow ng the
Trend and./can
be reached vi a
hi's [popul-ar
websi t e www. Fol
| . ow ngTheTr end.
com

Tr adi ng
Volatility,

Correlation,
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Term Structure
and Skew

Learn to NMake
M1 ons! i nUp
Or CDown-Market s
Tradi ng Evol ved
Asset Rot ation
Dual ~ Monent um
Trend Tradi ng
The |vy
Portfolio
Volatility
Tradi ng
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In High Probability
Trading Strategies,
author and well-known
trading educator Robert
Miner skillfully outlines
every aspect of a
practical trading
plan—from entry to
exit—that he has
developed over the
course-of'his
distinguished twenty-
plus-year career. The

result is a complete
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approach to trading that
will'allow you to trade
confidently in a variety
of markets and time
frames: Written with the
serious trader in mind,
this reliable resource
details a proven
approach to analyzing
market behavior,
identifying profitable
trade setups, and
executing and managing

trades—from entry to
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exit.

Anall-weather, tactical
approachto asset
management
utilizingExchange
Traded Funds (ETFs) In
Asset Rotation, portfolio
management pioneer
MatthewP. Erickson
demonstrates a time-
tested approach to asset
managementthat has
worked throughout the

history of capital
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markets, in goodtimes
and bad. Providing
investors with strong
participation inrising
markets, but more
importantly with a
discipline to
reduceparticipation in
prolonged declines.
Over time this
revolutionaryapproach
has yielded superior
returns, with

significantly
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reducedlevels of risk;
providing the engine for
true,'long-
termsustainable growth.
The investment world as
we know. it has changed,
and the paradigmhas
shifted. What has
worked in the past may
no'longer work in
thefuture.'No longer
may bonds be regarded
as a safe haven

assetclass, as for the
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first time in generations,
investors in fixedincome
face losses as interest
rates rise from

historical all-timelows.
For those adhering to a
conventional Modern
Portfolio Theorybased
investment-approach to
asset management, what
was onceregarded as
safe and stable, may
very well soon become

our greatestimpediment.
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Asset Rotation provides
investors with'a
practicalsolution for
today's real world
problems. This tactical
approach toasset
management provides
us with concrete proof
that thereisindeed a
better way. We are
standing on the
precipice of an
InvestmentRenaissance.

What was previously
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impossible, is now
possible.Find out how.
Presents an easy-to-
understand price
momentum-based
approach toinvesting
lllustrates the benefits of
asset rotation Offers a
systematic approach for
securing-a sound
financialfuture Provides
further insights as to
how to customize your

own assetrotation
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portfolio Matthew
Erickson gives investors
a hands-on resource for
how tonavigate an
increasingly difficult
investment landscape,
byproviding them with
keen insights into the
most rapidly
growingsegment of the
investment markets.
Tap into feedback loops
to unravel market trends

and discover profitable
Page 135/283



trading opportunities
The Janus Factor
presents an innovative
theory that describes
how feedback loops
determine market
behavior. The book
clearly shows how the
theory can be applied to
make trading more
profitable: The
metaphor of the two-
faced god Janus is used

to reflect alternating
Page 136/283



market environments,
one dominated by trend
followers and the other
by-contrarian-bargain
hunters. In this book,
author Gary Anderson
puts forth a systematic
view of how positive and
negative feedback drive
capital flows in the

stock market and how
those flows tend to favor
either sector leaders or

sector laggards at
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different times.
Discusses how to find
better performing stocks
Outlines wheniand how
to use momentum
strategies for big profits
Addresses when and
how to use contrarian
strategies Gary
Anderson is'the winner
of the 2003 Charles H.
Dow. Award, presented
by the Market

Technicians Association
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Intellectually
challenging and highly
practical, The Janus
Factor offers insight
into market behavior
and new methods for
capturing stock market
trends.

A one-of-a-kind
reference guide
covering the behavioral
and statistical
explanations for market

momentum and the
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implementation of
momentum trading
strategies Market
Momentum: Theory-and
Practice is a thorough,
how-to reference guide
for a full range of
financial professionals
and students. It
examines the behavioral
and statistical causes of
market momentum while
also exploring the

practical side of
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implementing related
strategies. The
phenomenon of
momentum in finance
occurs when past high
returns are followed by
subsequent high returns,
and past low returns are
followed by subsequent
low returns. Market
Momentum provides a
detailed introduction to
the financial topic,

while examining
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existing literature.
Recent academic and
practitioner research is
included, offering a
more up-to-date
perspective. What type
of book is Market
Momentum and how
does it serve a range of
readers’interests and
needs? A holistic market
momentum-guide for
industry professionals,

asset managers, risk
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managers, firm
managers, plus hedge
fund'and commodity
trading advisors
Advanced text to help
graduate students in
finance, economics, and
mathematics further
develop their funds
management skills
Useful resource for
financial practitioners
who want to implement

momentum trading
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strategies Reference
book providing
behavioral and

statistical explanations
for market momentum
Due to claims that the
phenomenon of
momentum goes against
the Efficient Markets
Hypothesis, behavioral
economists have studied
the topic in-depth.
However, many books

published on the subject
Page 144/283



are written to provide
advice on how to make
money. In contrast,
Market, Momentum
offers a.comprehensive
approach to the topic,
which makes it a
valuable resource for
both investment
professionals 'and
higher-level finance
students. The
contributors address

momentum theory and
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practice, while also
offering trading
strategies that
practitioners can study.
Money for the Rest of
Us: 10 Questions to
Master Successful
Investing

The Investing
Revolution for Superior
Returns with Lower Risk
A New Road to Wealth
Why Simplicity Trumps

Complexity in Any
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Investment Plan

Entry to Exit Tactics for
the Forex; Futures, and
Stock Markets
Following the Trend
Quantitative Value, +
Web Site
SUPERANNO In this
fully updated edition,
trend following expert
Michael Covel
introduces the traders
and fund managers
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who have been using
this strategy for
decades, adding brand-
new profiles such as
David Harding, who
manages $10 billion
plus-dollars through his
London-based trend
following firm. Then,
Covel walks you
through all the
concepts and

techniques you need to
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use trend following
yourself.One step at a
time, one simple chart
at atime, you'll learn
how to understand
price movements well
enough to profit from
them consistently--in
any. market. Original.
"While institutional
traders continue to
implement quantitative

(or algorithmic)
Page 149/283



trading, many
independent traders
have wondered if they
can still challenge
powerfulindustry
professionals at their
own game? Theanswer
is/"yes," and.in
Quantitative Trading,
Dr. Ernest Chan, a
respected independent
trader and consultant,

will show you how.
Page 150/283



Whether you're an
independent “retail"
trader looking to start
your own quantitative
trading business oran
individual who aspires
to workas a
guantitative trader at a
major financial
institution, this
practical guide contains
the information you

need to
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succeed"--Resource
description page.
What" sthe fastest
way to lose money?
Follow the herd. Nick
Radge stopped
following the herd
many years ago. As a
trader and stock
broker, Nick learnt to
recognise what the
herd were doing and

how they react to
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financial information.
He also realised that it
made'no sense. Are
you one of the herd?
Here'' 'satest:Ifa
stock’ s price'is falling
do you think:it
represents.good value,
i.e.it’” scheap?
OneTel and HIH were
not cheap when they
eventually delisted in
2001. ABC Learning
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was not cheap when it
delisted in 2008. How
about Bear Sterns,
Lehman Brothers,
Trump Entertainment
or Kodak? Billabong
does not look cheap at
the moment! A stock
price in.motion tends
to stay in motion;
Unholy Grails will
show you how to be on

the positive side of this
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statement. Nick Radge
Is focused on
momentum investing;
purchasing stocks that
are trending up..Nick
shows you how to
hitch a ride on stocks
in-an uptrend or
protect your capital
during sustained bear
markets. Unholy Grails
goes against almost

everything your stock
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broker, financial
planner and your fund
manager will ever tell
you. Considering that
in 2008 capital
managed by fund
managers dropped up
to 50% we are in
desperate need of an
alternative way of
thinking. In Unholy
Grails, Nick Radge

details a road less
Page 156/283



travelled; a compilation
of practical strategies
for investors-looking
forlong term gains with
minimum-daily effort.
*/1.am shocked that so
many Mum and Dad
investors were
financially and
emotionally battered
during the GFC. The
financial planners and

fund managers they
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were relying on for
advice gave them no
advice: just the same
old* ' buy and hold’
strategy that simply
does not workina
collapsing market. In
Unholy Grails | define
specific strategies for.
investors, allowing
them to manage their
own investments and

stop paying fees to
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financial planners and
advisors,” ' said the
author, Nick Radge.
Whether investing for
your retirementor
using-an active
investment strategy to
manage your personal
wealth, Nick Radge
examines and tests
numerous investment
strategies to help

determine the right one
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for you. Don" texpect
the same old, worn out
advice from Nick
Radge! His latest book
isnot called Unholy
Grails for nothing!
Classic work describing
6 proprietary systems
developed by a pioneer
in technical analysis.
The prima ones still
used are RSI,

Directional Movement,
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and parabolics.
Market Timing with
Moving Averages
How to Day Trade
Dual Momentum
Investing: An
Innovative Strategy for
Higher Returns with
Lower Risk

The Complete
TurtleTrader

How to Build Your

Own Algorithmic
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Trading Business
The Search for Crisis
Alpha

Learn Algorithmic
Trading

Success as a day
trader will only
come to 10 percent
of those who try.
It's important to
understand why

most traders fail so
Page 162/283



that you can avoid
those mistakes.
The day traders
who lose money in
the market are
losing because of a
failure to either
choose the right
stocks, manage
risk, and find
proper entries or

follow the rules of a
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proven strategy. In
this book, | will
teach you trading
techniques that |
personally use to
profit from the
market. Before
diving into the
trading strategies,
we will first build
your foundation for

success as a trader
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by discussing the
two most important
skills you can
possess. | like to
say that a day
trader is two things:
a hunter of volatility
and a manager of
risk. I'll explain how
to find predictable
volatility and how to

manage your risk
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SO you can make
money and be right
only 50 percent of
the time. We turn
the tables by
putting the odds for
success in your
favor. By picking
up this book, you
show dedication to
improve your
trading. This by

Page 166/283



itself sets you apart
from the majority of
beginner traders.

A breakthrough
trading book that
provides powerful
insights on
profitable technical
patterns and
strategies The Art
and Science of

Technical Analysis
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isa
groundbreaking
work that bridges
the gaps between
the academic view
of markets,
technical analysis,
and profitable
trading. The book
explores why
randomness

prevails in markets
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most, but not all, of
the time and how
technical analysis
can be used to
capture statistically
validated patterns
in certain types of
market conditions.
The belief of the
book is that buying
and selling

pressure causes
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patterns in prices,
but that these
technical patterns
are only effective in
the presence of
true buying/selling
imbalance. The Art
and Science of
Technical Analysis
is supported by
extensive statistical

analysis of the
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markets, which will
debunk some tools
and patterns such
as Fibonacci
analysis, and
endorse other tools
and trade setups.
In addition, this
reliable resource
discusses trader
psychology and

trader learning
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curves based on
the author's
extensive
experience as a
trader and trainer
of traders. Offers
serious traders a
way to think about
market problems,
understand their
own performance,

and help find a
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more productive
path forward
Includes extensive
research to
validate specific
money-making
patterns and
strategies Written
by an experienced
market practitioner
who has trained

and worked with
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many top traders
Filled with in-depth
Insights and
practical advice,
The Art and
Science of
Technical Analysis
will give you a
realistic sense of
how markets
behave, when and

how technical
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analysis works,
and what it really
takes to trade
successfully.
Systematic trading
allows you to test
and evaluate your
trading ideas
before risking your
money. By
formulating trading

ideas as concrete
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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
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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
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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
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standard Python
language, to setting
up a professional
backtesting
environment of
your own. The
book will explain
multiple trading
strategies in detalil,
with full source
code, to get you

well onthe path to
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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
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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
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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
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DIY Financial
Advisor: A Simple
Solution to Build
and Protect Your
Wealth DIY
Financial Advisor is
a synopsis of our
research findings
developed while
serving as a
consultant and

asset manager for
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family offices. By
way of
background, a
family office is a
company, or group
of people, who
manage the wealth
a family has gained
over generations.
The term "family
office” has an

element of cachet,
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and even mystique,
because it is
usually associated
with the
mega-wealthy.
However,
practically
speaking, virtually
any family that
manages its
investments

independent of the
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size of the
investment pool
could be
considered a family
office. The
difference is mainly
semantic. DIY
Financial Advisor
outlines a
step-by-step
process through

which investors
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can take control of
their hard-earned
wealth and manage
their own family
office. Our
research indicates
that what matters in
Investing are
minimizing
psychology traps
and managing fees

and taxes. These
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simple concepts
apply to all families,
not just the
ultra-wealthy. But
can or should we
be managing our
own wealth? Our
natural inclination
IS to succumb to
the challenge of
portfolio

management and
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let an ‘expert’ deal
with the problem.
For a variety of
reasons we
discuss in this
book, we should
resist the gut
reaction to hire
experts. We
suggest that
investors maintain

direct control, or at
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least a thorough
understanding, of
how their
hard-earned
wealth is managed.
Our book is meant
to be an
educational journey
that slowly builds
confidence in one’s
own ability to

manage a portfolio.
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We end our book
with a potential
solution that could
be applicable to a
wide-variety of
investors, from the
ultra-high net
worth to middle
class individuals,
all of whom are
focused on similar

goals of preserving
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and growing their
capital over time.
DIY Financial
Advisor is a unique
resource. This
book is the only
comprehensive
guide to
implementing
simple quantitative
models that can

beat the experts.
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And it comes at the
perfect time, as the
iInvestment industry
is undergoing a
significant shift due
in part to the use of
automated
Investment
strategies that do
not require a
financial advisor’s

involvement. DIY
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Financial Advisor is
an essential text
that guides you in
making your money
work for you not for
someone else!
New Concepts in
Technical Trading
Systems

Theory and
Practice

Build and Deploy
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Algorithmic Trading
Systems and
Strategies Using
Python and
Advanced Data
Analysis
Weekend Trend
Trader

How 23 Novice
Investors Became
Overnight

Millionaires
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Anyone Can Build
Killer Trading
Strategies in
Python
Think and Trade
Like a Champion
In Volatility Trading,
Sinclair offers you a
quantitative model for
measuring volatility in
order'to gain'an edge
in your everyday
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option trading
endeavors. With an
accessible,
straightforward
approach. He guides
traders throughthe
basics of option
pricing; volatility
measurement,
hedging, money
management, and
trade evaluation. In

addition, Sinclair
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explains the often-
overlooked
psychological aspects
of trading, revealing
both how behavioral
psychology can create
market conditions
traders can take
advantage of-and how
it can lead them
astray. Psychological
biases, he asserts, are
probably the drivers

Page 198/283



behind most sources
of edge available to a
volatility trader. Your
goal, Sinclair
explains, must be
clearly defined and
easily expressed-if
you cannot explain it
in-one sentence, you
probably aren't
completely clear about
what it is. The same

applies to your
PP Page 199/283



statistical edge. If you
do not know exactly
what your edge is, you
shouldn't trade. He
shows how, in
addition to the
numerical evaluation
of a/potential trade,
you should be able to
identify and evaluate
the reason why
implied volatility is

priced where it 1s, that
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is, why an edge exists.
This means it is also
necessary to be on top
of recent news stories,
sector trends, and
behavioral
psychology. Finally,
Sinclair underscores
why trades need to be
sized correctly, which
means that each trade
is evaluated according

to 1ts projected return
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and risk in the overall
context of your goals.
As the author
concludes, while we
also need to pay
attention to seemingly
mundane things like
having good execution
software, a
comfortable office,
and getting enough
sleep, it is knowledge

that 1s the ultimate
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source of edge. So, all
else being equal, the
trader with the greater
knowledge will ‘be the
more successful. This
book; and its
companion CD-ROM,
will provide that
knowledge. The CD-
ROM includes
spreadsheets designed
to help you forecast

volatility and evaluate
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trades together with
simulation engines.
Dever systematically
rips apart the
conventional
investment wisdom
and replaces it with-a
return driver-based
methodology that
results in a portfolio
that produces both
greater returns and

lower risk. More than
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10 years in the
making, and supported
by the twin pillars of
extensive research and
more than 30 years of
trading experience,
this book finally lays
to rest the traditional
investment paradigm.
Master the Markets by
Trading from Home!
how I trade for a
livin% "Gary Smith
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deals in reality. If you
want to really learn to
trade for real profits,
not hypothetical,
mumbo-back-tested
programs; this book is
a must. I seldom read
market books
anymore, but I read
every, word of this
important book. Get
it." -Larry Williams,

author of Long-Term
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Secrets to Short-Term
Trading "How 1 Trade
fora Livingis a
remarkable book;
truly a treasure trove
of market
information.. Highly
recommended."
-Humphrey E: D.
Lloyd; MD, author of
Trading S&P Futures
& Options: A Survival

Manual and Study
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Guide "Straight talk
from an accomplished
veteran on how to
succeed as a full-time
trader. Gary Smith
recounts the obstacles
he overcame on the
road to trading
mastery and describes
the strategies,
indicators, and
insights he used to

reach his goals."
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-Nelson Freeburg,
Editor, Formula
Research "It is'always
valuable to'get inside
the ' mind of a
successful trader.
Gary Smith does a
good job taking you
there in a book loaded
with useful tips and
helpful hints. A
worthy addition to any

trader's library!" -Gary
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B. Smith,
Contributing Editor,
The Street.com "In
How I Trade for a
Living Gary Smith
dispenses'a healthy
dose of that rarest of
all commodities,
vicarious experience
from a consistently
winning trader. New
traders will find great

benefit from looking
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over Smith's shoulder
as he generously
shares with the reader
the valuable
knowledge he has
gained over three
decades of trading."
-Edward D. Dobson,
President, Traders
Press, Inc.

The strategy that
consistently gets high

returns with low
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risk--because it knows
when toadapt After
examining more than
two hundred years of
data across dozens of
markets and asset
classes, the conclusion
is clear; Momentum
continually
outperforms.
However, most
mainstream investors

haven't had a way to
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fully discover and
implement the
benefits of momentum
investing . .. until
now! Whether you're
an independent
investor, investment
professional, or
money manager, Dual
Momentum Investing
enables you to
consistently profit on

major changes in
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relative strength and
market trend. Based
on the award-winning
work of Gary
Antonacci, an expert
in‘'modern portfolio
theory and
optimization, this
groundbreaking guide
presents an easy-to-
understand,
straightforward model

that transforms
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momentum concepts
into an actionable
investing strategy
called Global Equity
Momentum (GEM).
By combining relative-
strength momentum
and absolute
momentum; this
proven methodology
lets you take
advantage of

intramarket trends
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while avoiding large
drawdowns. A
disciplined
implementation of his
proven strategy
enhances the ability of
every trader to: Lock
in profi ts-and mitigate
risk with a minimal
number of switches
per year among US
equities, non-US

equities, and bonds
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Establish meaningful
control over
investment risk once
an asset's value begins
to decline Remove
emotional and
behavioral biases from
your decision making
while taking
advantage of these
same biases in other
traders to achieve

exceptional returns
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Each facet of GEM is
explained with simple
clarity using the
perfect amount of
supporting theory,
historical ‘analysis, and
understandable data.
Pragmatic techniques
come to life with real-
world relevance that
both deepens your
understanding of why

dual momentum
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trading works and
better prepares you for
using it with your own
investments. From
picking a cost-
effective brokerage
firm, to'making asset
choices, to
customizing your
strategy as you near
retirement--this
reliable guide helps

you do it all with the
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confidence you'll gain
through repeated
success. You put a lot
into earning your
wealth; now take the
next step with Dual
Momentum Investing
and properly protect it
while it's working for
you. PRAISE FOR
DUAL MOMENTUM
INVESTING: "Gary

Antonacci takes us on
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a comprehensive tour
of investment
methods, exploring
their strengths and
weaknesses, and lays
out a'strong case for
combining absolute
and relative momenta.
I'consider Dual
Momentum Investing
as an essential
reference for system

designers, money
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managers, and
investors." -- ED
SEYKOTA "Gary
Antonacci's Dual
Momentum Investing
is‘what happens when
Ed Thorpe's Beat the
Dealer meets Seth
Klarman's Margin of
Safety. This is an
ambitious and must-
have book." --
CLAUDE ERB,
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retired Managing
Director, TCW Group,
Inc. "Antonacci
presents a clear-and
scholarly 'sound case
for the success of a
simple momentum-
based strategy. Give it
atry; you'll be
hooked!" -- JOHN
NOFSINGER, PhD,
Seward Chair of

Finance, University of
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Alaska Anchorage,
and author of The
Psychology of
Investing "A treasure
of well-researched,
momentum-driven
investing processes.
Antonacei clearly
shows a number of
different methods that
anyone who is serious
about a long-term

strategy will find eas
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to implement. This is
one of those five-star
books; it1s logical and
easy to grasp." --
GREGORY L.
MORRIS; Chief
Technical Analyst and
Investment Committee
Chairman, Stadion
Money Management,
LLC, and author of
Investing with the

Trend "A must-read
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for both individual
investors as well as
financial advisors. It
will forever change
the'way you think
about developing
investment and asset
allocation strategies."
-- DR. BOB
FROEHLICH, retired
Vice Chairman,
Deutsche Asset

Management
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A Wealth of Common
Sense

The Secrets, Rules
and Blunt Truths of a
Stock Market Wizard
How to Avoid Costly
Trading Mistakes and
Make More Money in
the Stock, ETF,
Futures and Forex
Markets with This
Simple and Reliable

Swin§ Tradin
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Strategy

A Practitioner's Guide
to' Building a
Momentum-Based
Stock Selection
System

Technical Analysis of
the Financial Markets
Trend Following with
Managed Futures
Market Structure,
Price Action, and

Trading Strategies
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This 1is the true
story behind
Wall Street
legend Richard
Dennis, his
disciples, the
Turtles, and the
trading
techniques that
made them
millionaires.
What  happens
when ordinary

people are
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taught a system
to 'make
extraordinary
money? Richard
Dennis made. a
fortune on Wall
Street by
investing
according to a
few simple
rules. Convinced
that great
trading was. a

skill that could
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be taught to
anyone, 'he made
a 'bet with his
partner and ran
a classified ad
in the Wall
Street Journal
looking for
novices to
train. His
recruits, later
known as the
Turtles, had

anything but
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traditional Wall
Street
backgrounds;
they included a
professional
blackjack
player, a
pianist, and a
fantasy game
designer. For
two weeks,
Dennis. taught
them his

investment rules
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and philosophy,
and set them
loose to-start
trading, each
with.a million
dollars of his
money. By the
time the
experiment
ended, Dennis
had made a
hundred million
dollars from his

Turtles and
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created one
killer Wall
Street legend.
In The Complete
Turtle Trader,
Michael W.
Covel,
bestselling
author of Trend
Following and
managing editor
of TurtleTrader.
com, the leading

website on the
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Turtles, tells
their riveting
story with the
first ever. on
the record
interviews with
Individual
Turtles. He
describes how
Dennis
interviewed and
selected his
students,

details their
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education and
experiences
while ‘working
for him, and
breaks down the
Turtle system
and rules in
full. He reveals
how they made
astounding
fortunes, and
follows their
lives from the

original
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experiment to
the present day.
Some  have grown
even wealthier
than ever, jand
include some of
today's top
hedge fund
managers.
Equally
important are
those who passed
along their

approach to a
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second
generation of
Turtles, “proving
that the
Turtles' system
truly is
reproducible,
and that anyone
with the
discipline and
the desire to
succeed can. do
as well as—or

even better
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than—Wall
Street's ‘top
hedge fund
wizards. In-an
era full of
slapdash
investing advice
and promises of
hot stock tips
for "the next
big thing," as
popularized by
pundits like Jim

Cramer of Mad
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Money, the easy-
to-follow
objective rules
of  the
TurtleTrader
stand out as a
sound guide for
truly making the
most out of your
money .- These
rules-worked—and
still work
today—for the

Turtles, and any
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other investor
with the desire
and commitment
to . learn from
one of. the
greatest
investing
stories of all
time.

The Weekend
Trend Trader 1is
a trading
strategy

designed for
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people who want
a simple to
follow trading
plan that -trades
just once a
week. An ideal
investment
strategy for
people who work
full time but
are-actively
planning for
their

retirement.
Page 242/283



Weekend Trend
Trader is
designed for and
tested on -the US
stock Market.
The Weekend
Trend Trader
strategy 1is a
turnkey strategy
that uses no
discretion. In
other words. the
strategy has a

set of rules and
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users should
understand why
they entered a
trade and when
and how they
will exit.
Because the
rules are
strictly and
mathematically
defined we are
able to back
test the

strategy on
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historical data.
This enables us
to understand
the strategy’s
nuances. and
therefore better
understand how
the journey to
success will be
travelled. The
Strategy is a
combination of
several tools

that: * ensures
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you will always
be'aligned with
the trend of the
broader market *
enters positions
at specific
points and with
reasonable
confirmation *
manages existing
positions with a
trailing stop
loss * defends

existing
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positions 1if the
trend of ‘the
broader market
reverses *
outlines how
much to invest
in each
position. We
will fully step
through each of
these points 1in
detail. and
slowly build the

system from the
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ground up.

The book
provides
detailed
descriptions,
including more
than 550
mathematical
formulas, for
more than 150
trading
strategies
across a host of

asset classes
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and trading
styles. These
include stocks,
options, fixed
income, futures,
ETFs, indexes,
commodities,
foreign
exchange,
convertibles,
structured
assets,
volatility, real

estate,
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distressed
assets, cash, cr
yptocurrencies,
weather, energy,
inflation,
global macro,
infrastructure,
and tax
arbitrage. Some
strategies are
based on-machine
learning
algorithms such

as artificial
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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
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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
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business school
and finance
program
students.

Source guide, for
finance
practitioners
who invest in or
give financial
advice related
to, trend
following
strategy.

Discusses trend
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following
basics,
theoretical
foundations of
trend following,
trend following
as an
alternative
asset' class,
benchmarking and
factor
decomposition,
trend following

in an investment
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portfolio, and
other topics.
Quantitative
Trading

Market Momentum
Don't Do It.
Profit from It
Trend Follower's
Guide to Market
Dialectics
Beating the
Market with
Hedge Fund

Momentum
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Strategies
Positional
Option Trading
How I Trade for
a Living

This publication
aims to fill the
void between
books providing
an introduction to
derivatives, and
advanced books
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whose target
audience are
members of
guantitative
modelling
community. In
order to appeal to
the widest
audience, this
publication tries
to assume the

least amount of
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prior knowledge.
The content
quickly moves
onto more
advanced
subjects in order
to concentrate on
more practical
and advanced
topics. "A master
piece to learn in a

nutshell all the
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essentials about
volatility with a
practical and
lively approach.
A must read!"
Carole Bernard,
Equity
Derivatives
Specialist at
Bloomberg "This
book could be

seen as the
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‘volatility bible'"
Markus-
Alexander
Flesch, Head of
Sales &
Marketing at
Eurex "I highly
recommend this
book both for
those new to the
equity derivatives

business, and for
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more advanced
readers. The
balance between
theory and
practice is struck
At-The-Money"
Paul Stephens,
Head of
Institutional
Marketing at
CBOE "One of
the best
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resources out
there for the
volatility
community" Paul
Britton, CEO and
Founder of
Capstone
Investment
Advisors "Colin
has managed to
convey often

complex
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derivative and
volatility
concepts with an
admirable
simplicity, a
welcome change
from the all-too-
dense tomes one
usually finds on
the subject”
Edmund Shing
PhD, former
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Proprietary
Trader at BNP
Paribas "In a
crowded space,
Colin has
supplied a useful
and concise
guide" Gary
Delany, Director
Europe at the
Options Industry

Council
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Dual Momentum
Trend
TradingHow to
Avoid Costly
Trading Mistakes
and Make More
Money in the
Stock, ETF,
Futures and
Forex Markets
with This Simple

and Reliable
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Swing Trading
StrategyLMT
Press

The individual
Investor's
comprehensive
guide to
momentum
Investing
Quantitative
Momentum

brings
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momentum
investing out of
Wall Street and
into the hands of
individual
Investors. In his
last book,
Quantitative
Value, author
Wes Gray
brought

systematic value
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strategy from the
hedge funds to
the masses; in
this book, he
does the same
for momentum
investing, the
system that has
been shown to
beat the market
and regularly

enriches the
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coffers of Wall
Street's most
sophisticated
investors. First,
you'll learn what
momentum
investing is not:
It's not 'growth'’
Investing, nor is
it an esoteric
academic

concept. You
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may have seen it
used for asset
allocation, but
this book details
the ways in which
momentum
stands on its own
as a stock
selection
strategy, and
gives you the

expert insight
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you need to make
it work for you.
You'll dig into its
behavioral
psychology
roots, and
discover the key
tactics that are
bringing both
institutional and
individual

investors
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flocking into the
momentum fold.
Systematic
Investment
strategies always
seem to look
good on paper,
but many fall
down in practice.
Momentum
investing is one

of the few
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systematic
strategies with
legs,
withstanding the
test of time and
the rigor of
academic
Investigation.
This book
provides
invaluable

guidance on
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constructing your
own momentum
strategy from the
ground up. Learn
what momentum
Is and is not
Discover how
momentum can
beat the market
Take momentum
beyond asset

allocation into
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stock selection
Access the tools
that ease DIY
implementation
The large Wall
Street hedge
funds tend to
portray
themselves as
the sophisticated
elite, but

momentum
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Investing allows
you to ‘borrow'
one of their top
strategies to
enrich your own
portfolio.
Quantitative
Momentum is the
individual
investor's guide
to boosting

market success
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with a robust
momentum
strategy.

John J. Murphy
has updated his
landmark
bestseller
Technical
Analysis of the
Futures Markets,
to include all of

the financial
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markets. This
outstanding
reference has
already taught
thousands of
traders the
concepts of
technical
analysis and their
application in the
futures and stock

markets.
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Covering the
latest
developments in
computer
technology,
technical tools,
and indicators,
the second
edition features
new material on
candlestick

charting,
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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
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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
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and expanded for
the demands of
today's financial
world, this book
IS essential
reading for
anyone
Interested in
tracking and
analyzing market
behavior.

A Comprehensive
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Guide to Trading
Methods and
Applications
Reproducible
Finance with R
DIY Financial
Advisor

The Evaluation
and Optimization
of Trading
Strategies
Trading Volatility
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