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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:

Jim Moffett:

Is it an individual who having spare time after that spend it whole day by simply watching television
programs or just resting on the bed? Do you need something totally new? This Algorithmic Trading:
Winning Strategies and Their Rationale can be the reply, oh how comes? The new book you know. You are
consequently out of date, spending your spare time by reading in this completely new era is common not a
geek activity. So what these guides have than the others?

Julia Jenkins:

Within this era which is the greater man or who has ability to do something more are more important than
other. Do you want to become one of it? It is just simple way to have that. What you are related is just
spending your time little but quite enough to possess a look at some books. Among the books in the top
collection in your reading list is Algorithmic Trading: Winning Strategies and Their Rationale. This book
that is qualified as The Hungry Hillsides can get you closer in turning out to be precious person. By looking
right up and review this e-book you can get many advantages.

Lorenzo McAvoy:

Do you like reading a publication? Confuse to looking for your preferred book? Or your book has been rare?
Why so many query for the book? But virtually any people feel that they enjoy regarding reading. Some
people likes looking at, not only science book but also novel and Algorithmic Trading: Winning Strategies
and Their Rationale or perhaps others sources were given knowledge for you. After you know how the truly
amazing a book, you feel want to read more and more. Science reserve was created for teacher or maybe
students especially. Those textbooks are helping them to include their knowledge. In different case, beside
science publication, any other book likes Algorithmic Trading: Winning Strategies and Their Rationale to
make your spare time considerably more colorful. Many types of book like this one.

John Tammaro:

Reserve is one of source of know-how. We can add our know-how from it. Not only for students but in
addition native or citizen will need book to know the up-date information of year to be able to year. As we
know those books have many advantages. Beside we add our knowledge, can bring us to around the world.
By the book Algorithmic Trading: Winning Strategies and Their Rationale we can acquire more advantage.
Don't you to be creative people? To get creative person must like to read a book. Simply choose the best
book that suitable with your aim. Don't end up being doubt to change your life with that book Algorithmic
Trading: Winning Strategies and Their Rationale. You can more desirable than now.
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