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	Learn to trade algorithmically with your existing brokerage, from data management, to strategy optimization, to order execution, using free and publicly available data. Connect to your brokerage’s API, and the source code is plug-and-play.


	Automated Trading with R explains automated trading, starting with its mathematics and moving to its computation and execution. You will gain a unique insight into the mechanics and computational considerations taken in building a back-tester, strategy optimizer, and fully functional trading platform.


	The platform built in this book can serve as a complete replacement for commercially available platforms used by retail traders and small funds. Software components are strictly decoupled and easily scalable, providing opportunity to substitute any data source, trading algorithm, or brokerage. This book will:

	
		Provide a flexible alternative to common strategy automation frameworks, like Tradestation, Metatrader, and CQG, to small funds and retail traders
	
		Offer an understanding of the internal mechanisms of an automated trading system
	
		Standardize discussion and notation of real-world strategy optimization problems



	What You Will Learn

	
		Understand machine-learning criteria for statistical validity in the context of time-series
	
		Optimize strategies, generate real-time trading decisions, and minimize computation time while programming an automated strategy in R and using its package library
	
		Best simulate strategy performance in its specific use case to derive accurate performance estimates
	
		Understand critical real-world variables pertaining to portfolio management and performance assessment, including latency, drawdowns, varying trade size, portfolio growth, and penalization of unused capital



	Who This Book Is For


	Traders/practitioners at the retail or small fund level with at least an undergraduate background in finance or computer science; graduate level finance or data science students







	Comments

		


	[image: ]Add Your Comment
(HTML tags aren't allowed.)











	Amazing Books

	[image: ][image: The Cyber Risk Handbook: Creating and Measuring Effective Cybersecurity Capabilities (Wiley Finance)]

The Cyber Risk Handbook: Creating and Measuring Effective Cybersecurity Capabilities (Wiley Finance)John Wiley & Sons, 2017

	Actionable guidance and expert perspective for real-world cybersecurity


	The Cyber Risk Handbook is the practitioner's guide to implementing, measuring and improving the counter-cyber capabilities of the modern enterprise. The first resource of its kind, this book provides authoritative guidance for real-world...
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Music Production: For Producers, Composers, Arrangers, and StudentsScarecrow Press, 2011

	The guidance of a skilled music producer will always be a key factor in producing a great recording. In that sense, as Michael Zager points out in his second edition of Music Production: For Producers, Composer, Arrangers, and Students, the job of a music producer is analogous to that of a film director, polishing work product to its...
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301 Inkjet Tips and Techniques: An Essential Printing Resource for Photographers (Digital Process and Print)Course Technology PTR, 2007


	From the birth of photography in the 19th century with the work of Frenchmen

	Joseph Nicéphore Niépce and Louis Jacques Mande Daguerre, Englishman

	William Fox Talbot, and American John Locke, until today, at the beginning of

	the 21st century, the ultimate goal of photographers has always been to show their

	best...




	[image: ][image: Advanced API Security: Securing APIs with OAuth 2.0, OpenID Connect, JWS, and JWE]

Advanced API Security: Securing APIs with OAuth 2.0, OpenID Connect, JWS, and JWEApress, 2014

	Advanced API Security is a complete reference to the next wave of challenges in enterprise security--securing public and private APIs.


	API adoption in both consumer and enterprises has gone beyond predictions. It has become the ‘coolest’ way of exposing business functionalities to the outside world....
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MEMS: Applications (The MEMS Handbook, Second Edition)CRC Press, 2005

	As our knowledge of microelectromechanical systems (MEMS) continues to grow, so does The MEMS Handbook. The field has changed so much that this Second Edition is now available in three volumes. Individually, each volume provides focused, authoritative treatment of specific areas of interest. Together, they comprise the most comprehensive...
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Microsoft SQL Server 2005 Reporting Services 2005McGraw-Hill, 2005
Generate and distribute comprehensive, integrated reports
 Transform disparate corporate data into business intelligence with help from this hands-on guide.  Microsoft SQL Server 2005 Reporting Services explains how to create, manage, and deliver traditional and interactive reports with this powerful server-based...
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