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This book, the fifth by Dr. Howard Bandy, discusses an integrated approach to trading system development
and trading management.

It begins with a discussion and quantification of the several aspects of risk.
1. Thetrader's personal tolerance for risk.

2. Therisk inherent in the price fluctuations of the issue to be traded.

3. Therisk added by the trading system rules.

4. The trade-by-trade risk experienced during trading.

An original objective function, called "CAR25," based on risk-normalized profit potential is developed and
explained. CAR25 isas near auniversal objective function as | have found.

The importance of recognizing the non-stationary characteristics of financial data, and techniques for
handling it, are discussed.

Thereisagenera discussion of trading system development, including design, testing, backtesting,
optimization, and walk forward analysis. That isfollowed by two parallel development paths -- one using
traditional trading system development platform and the second machine learning.

Recognizing the importance of position sizing in managing trading, an original technique based on empirical
Bayesian analysis, called "dynamic position sizing" and quantified in a metric called "safe-f," isintroduced.

Computer code implementing dynamic position sizing is included in the book.

56 fully disclosed, ready-to-run, and downloadable programs are included.
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From reader reviews:
Ralph Garibay:

This book untitled Quantitative Technical Analysis: An integrated approach to trading system devel opment
and trading management to be one of several books that best seller in this year, that's because when you read
this book you can get alot of benefit intoit. You will easily to buy that book in the book retail outlet or you
can order it by way of online. The publisher with this book sells the e-book too. It makes you easier to read
this book, since you can read this book in your Mobile phone. So there is no reason for you to past this
publication from your list.

Gemma Jackson:

Reading areserve tends to be new life style in this era globalization. With reading you can get alot of
information that could give you benefit in your life. Having book everyone in this world can share their idea.
Textbooks can aso inspire alot of people. Many author can inspire their reader with their story aswell as
their experience. Not only the storyplot that share in the ebooks. But al so they write about the knowledge
about something that you need example. How to get the good score toefl, or how to teach children, there are
many kinds of book that exist now. The authors these days always try to improve their talent in writing, they
also doing some investigation before they write on their book. One of them is this Quantitative Technical
Analysis. Anintegrated approach to trading system development and trading management.

David Par as:

Spent afree time for you to be fun activity to do! A lot of people spent their spare time with their family, or
al their friends. Usually they performing activity like watching television, gonna beach, or picnic inside
park. They actually doing ditto every week. Do you fed it? Would you like to something different to fill your
current free time/ holiday? Could possibly be reading a book could be option to fill your cost-free time/
holiday. The first thing you ask may be what kinds of reserve that you should read. If you want to try out
look for book, may be the reserve untitled Quantitative Technical Analysis: An integrated approach to
trading system development and trading management can be great book to read. May beit is usually best
activity to you.

L ewis Shafer:

In this erawhich isthe greater person or who has ability in doing something more are more valuable than
other. Do you want to become one among it? It isjust smple strategy to have that. What you should dois
just spending your time not much but quite enough to possess alook at some books. Among the books in the
top record in your reading list is actually Quantitative Technical Analysis: An integrated approach to trading
system development and trading management. This book which is qualified as The Hungry Hillsides can get
you closer in becoming precious person. By looking up and review this publication you can get many
advantages.
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