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Praise for Algorithmic Trading

"Algorithmic Trading is an insightful book on quantitative trading written by a seasoned practitioner. What
sets this book apart from many others in the space is the emphasis on real examples as opposed to just
theory. Concepts are not only described, they are brought to life with actual trading strategies, which give the
reader insight into how and why each strategy was developed, how it was implemented, and even how it was
coded. This book is a valuable resource for anyone looking to create their own systematic trading strategies
and those involved in manager selection, where the knowledge contained in this book will lead to a more
informed and nuanced conversation with managers."

—DAREN SMITH, CFA, CAIA, FSA, Managing Director, Manager Selection & Portfolio
Construction, University of Toronto Asset Management

"Using an excellent selection of mean reversion and momentum strategies, Ernie explains the rationale
behind each one, shows how to test it, how to improve it, and discusses implementation issues. His book is a
careful, detailed exposition of the scientific method applied to strategy development. For serious retail
traders, I know of no other book that provides this range of examples and level of detail. His discussions of
how regime changes affect strategies, and of risk management, are invaluable bonuses."

—Roger Hunter, Mathematician and Algorithmic Trader
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From reader reviews:

Marc Gaul:

What do you consider book? It is just for students because they're still students or that for all people in the
world, what best subject for that? Just you can be answered for that concern above. Every person has various
personality and hobby per other. Don't to be compelled someone or something that they don't wish do that.
You must know how great as well as important the book Algorithmic Trading: Winning Strategies and Their
Rationale (Wiley Trading). All type of book is it possible to see on many options. You can look for the
internet resources or other social media.

Lisa Walker:

This Algorithmic Trading: Winning Strategies and Their Rationale (Wiley Trading) book is not ordinary
book, you have after that it the world is in your hands. The benefit you will get by reading this book is
actually information inside this guide incredible fresh, you will get information which is getting deeper
anyone read a lot of information you will get. This specific Algorithmic Trading: Winning Strategies and
Their Rationale (Wiley Trading) without we know teach the one who looking at it become critical in
considering and analyzing. Don't end up being worry Algorithmic Trading: Winning Strategies and Their
Rationale (Wiley Trading) can bring whenever you are and not make your tote space or bookshelves' turn out
to be full because you can have it with your lovely laptop even cellphone. This Algorithmic Trading:
Winning Strategies and Their Rationale (Wiley Trading) having good arrangement in word along with
layout, so you will not experience uninterested in reading.

Martha Bryant:

This book untitled Algorithmic Trading: Winning Strategies and Their Rationale (Wiley Trading) to be one
of several books that will best seller in this year, that is because when you read this publication you can get a
lot of benefit on it. You will easily to buy this kind of book in the book retailer or you can order it through
online. The publisher in this book sells the e-book too. It makes you quicker to read this book, since you can
read this book in your Touch screen phone. So there is no reason to your account to past this book from your
list.

Jack Caldwell:

Does one one of the book lovers? If yes, do you ever feeling doubt when you find yourself in the book store?
Aim to pick one book that you find out the inside because don't determine book by its cover may doesn't
work at this point is difficult job because you are frightened that the inside maybe not while fantastic as in
the outside seem likes. Maybe you answer can be Algorithmic Trading: Winning Strategies and Their
Rationale (Wiley Trading) why because the great cover that make you consider concerning the content will
not disappoint you. The inside or content is fantastic as the outside or even cover. Your reading 6th sense
will directly guide you to pick up this book.
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