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This book serves two purposes. First, it teaches the importance of using sophisticated yet accessible
statistical methods to evaluate a trading system before it is put to real-world use. In order to accommodate
readers having limited mathematical background, these techniques are illustrated with step-by-step examples
using actual market data, and all examples are explained in plain language. Second, this book shows how the
free program TSSB (Trading System Synthesis & Boosting) can be used to develop and test trading systems.
The machine learning and statistical algorithms available in TSSB go far beyond those available in other off-
the-shelf development software. Intelligent use of these state-of-the-art techniques greatly improves the
likelihood of obtaining a trading system whose impressive backtest results continue when the system is put
to use in a trading account. Among other things, this book will teach the reader how to: Estimate future
performance with rigorous algorithms Evaluate the influence of good luck in backtests Detect overfitting
before deploying your system Estimate performance bias due to model fitting and selection of seemingly
superior systems Use state-of-the-art ensembles of models to form consensus trade decisions Build optimal
portfolios of trading systems and rigorously test their expected performance Search thousands of markets to
find subsets that are especially predictable Create trading systems that specialize in specific market regimes
such as trending/flat or high/low volatility More information on the TSSB program can be found at
TSSBsoftware dot com.
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From reader reviews:

Arlen Bullock:

Nowadays reading books be than want or need but also work as a life style. This reading addiction give you
lot of advantages. Advantages you got of course the knowledge the actual information inside the book in
which improve your knowledge and information. The information you get based on what kind of book you
read, if you want attract knowledge just go with knowledge books but if you want truly feel happy read one
together with theme for entertaining for instance comic or novel. The actual Statistically Sound Machine
Learning for Algorithmic Trading of Financial Instruments: Developing Predictive-Model-Based Trading
Systems Using TSSB is kind of reserve which is giving the reader unstable experience.

Patricia Clay:

You are able to spend your free time to see this book this e-book. This Statistically Sound Machine Learning
for Algorithmic Trading of Financial Instruments: Developing Predictive-Model-Based Trading Systems
Using TSSB is simple to deliver you can read it in the playground, in the beach, train as well as soon. If you
did not possess much space to bring the actual printed book, you can buy typically the e-book. It is make you
quicker to read it. You can save the particular book in your smart phone. Thus there are a lot of benefits that
you will get when one buys this book.

Jacqueline Stalling:

As we know that book is important thing to add our knowledge for everything. By a publication we can
know everything we really wish for. A book is a set of written, printed, illustrated or perhaps blank sheet.
Every year was exactly added. This book Statistically Sound Machine Learning for Algorithmic Trading of
Financial Instruments: Developing Predictive-Model-Based Trading Systems Using TSSB was filled in
relation to science. Spend your spare time to add your knowledge about your scientific disciplines
competence. Some people has distinct feel when they reading a new book. If you know how big benefit of a
book, you can truly feel enjoy to read a book. In the modern era like today, many ways to get book that you
just wanted.

Pamela Prince:

That reserve can make you to feel relax. This book Statistically Sound Machine Learning for Algorithmic
Trading of Financial Instruments: Developing Predictive-Model-Based Trading Systems Using TSSB was
vibrant and of course has pictures around. As we know that book Statistically Sound Machine Learning for
Algorithmic Trading of Financial Instruments: Developing Predictive-Model-Based Trading Systems Using
TSSB has many kinds or category. Start from kids until youngsters. For example Naruto or Private
investigator Conan you can read and believe you are the character on there. Therefore not at all of book are
generally make you bored, any it can make you feel happy, fun and unwind. Try to choose the best book for



you personally and try to like reading that.
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