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UNICAMPANIASUNO0061191
42: Museo nazionale di Firenze, fasc. 5/ a cura di Piera Bocci
[4], 19 p., 42 c. ditav. :ill. ; 33 cm

[Roma : L'erma di Bretschneider]

Tavole segnate: Italia da 1865 a 1906. - In testa al front.: Union
academique internationale. - In cartella.

Italiano
Materiale a stampa
Monografia

UNISA996390088203316
White Francis <15647-1638.>

A treatise of the Sabbath-day [[electronic resource] ] : Containing, a
defence of the orthodoxall doctrine of the Church of England, against
sabbatarian-novelty. By Fr. White, L. bishop of Ely

London, : Printed by R. B[adger] and are to be sold at St. Dunstans
Church-yard in Fleetstreet, 1636

[The third edition.]
[30], 311, [7] p

Sabbath

Sunday

Inglese

Materiale a stampa
Monografia

A reply to: Brabourne, Theophilus. A defence of that most ancient, and

sacred ordinance of Gods, the Sabbath Day.

A variant of the edition with printer's name in the imprint.
Reproduction of the original in the Union Theological Seminary (New
York, N.Y.). Library.
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eebo-0160

UNINA9910808289003321

Davey Kevin

Building Winning Algorithmic Trading Systems : A Trader's Journey
From Data Mining to Monte Carlo Simulation to Live Trading
Hoboken, : Wiley, 2014

9781118778883
111877888X
9781118778944
1118778944

[1st edition]
1 online resource (284 p.)
Wiley Trading

332.64
332.642028567

Electronic trading of securities
Futures

Investment analysis

Monte Carlo method

Portfolio management

Inglese

Materiale a stampa

Monografia

Description based upon print version of record.

BUILDING WINNING ALGORITHMIC TRADING SYSTEMS; CONTENTS;
ACKNOWLEDGMENTS; ABOUT THE AUTHOR; INTRODUCTION; Who Can
Benefit from This Book?; PART | A Trader's Journey; CHAPTER 1 The
Birth of a Trader; My Moving Average Debacle; CHAPTER 2 Enough Is
Enough; Research; You Can't Lose-Or Can You?; Averaging Down-
Adding to Losers; The Wild Man Emerges; Time to Evaluate; CHAPTER 3
World Cup Championship of Futures Trading® Triumph; 2005; 2006;
2007; Reflections on the Contest; CHAPTER 4 Making the Leap-
Transitioning to Full Time; Confidence; What | Did Right; What | Did
Wrong; Capital; What | Did Right

What | Did Wrong Living Expenses; What | Did Right; What | Did Wrong;
Family Support; What | Did Right; What | Did Wrong; Home Office Setup;
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What | Did Right; What | Did Wrong; Trading Strategies; What | Did
Right; What | Did Wrong; Brokers; What | Did Right; What | Did Wrong;
Free Time; What | Did Right; What | Did Wrong; Taking the Plunge; PART
Il Your Trading System; CHAPTER 5 Testing and Evaluating a Trading
System; Historical Back Testing; Out-of-Sample Testing; Walk-Forward
Analysis; Real-Time Analysis; CHAPTER 6 Preliminary Analysis;
CHAPTER 7 Detailed Analysis

What Is Monte Carlo Analysis? Inputs to Monte Carlo Simulator;
Limitations of the Simulator; Simulator Output; Starting Equity; Risk of
Ruin; Median Drawdown; Median Profit, Median Return;
Return/Drawdown; Prob > 0; Summary; CHAPTER 8 Designing and
Developing Systems; Isn't It All Just Optimizing?; PART IIl Developing a
Strategy; CHAPTER 9 Strategy Development-Goals and Objectives;
CHAPTER 10 Trading Idea; How Will You Enter a Market?; How Will You
Exit a Market?; What Markets Will You Trade?; What Type of System Do
You Want?; What Time Frame/Bar Size Will You Trade?

How Will You Program the Strategy? CHAPTER 11 Let's Talk about Data;
How Much?; Pit or Electronic Data?; Continuous Contracts; The Impact
of Electronic Markets; Testing with Forex Data; Summary; CHAPTER 12
Limited Testing; Entry Testing; Fixed-Stop and Target Exit; Fixed-Bar
Exit; Random Exit; Entry Evaluation Criteria; Exit Testing; Similar-
Approach Entry; Random Entry; Exit Evaluation Criteria; Core System
Testing; Monkey See, Monkey Do; Test 1: "Monkey Entry"; Test 2:
"Monkey Exit"; Test 3: "Monkey Entry, Monkey Exit"; Time Frames;
Monkey Testing-Example

CHAPTER 13 In-Depth Testing/Walk-Forward Analysis No Parameters;
A Walk-Forward Primer; Walk-Forward Inputs; In Period; Out Period;
Fitness Function; Net Profit; Linearity of Equity Curve; Return on
Account; Anchored/Unanchored; Running the Analysis; Put the Walk-
Forward Strategy Together; CHAPTER 14 Monte Carlo Analysis and
Incubation; Incubation; Evaluating Incubation; CHAPTER 15
Diversification; Designing with Diversification in Mind; Measuring
Diversification; Daily Return Correlation; Linearity of Equity Curve;
Maximum Drawdown; Monte Carlo, Return/Drawdown

CHAPTER 16 Position Sizing and Money Management

Develop your own trading system with practical guidance and expert
advice In Building Algorithmic Trading Systems: A Trader's Journey
From Data Mining to Monte Carlo Simulation to Live Training, award-
winning trader Kevin Davey shares his secrets for developing trading
systems that generate triple-digit returns. With both explanation and
demonstration, Davey guides you step-by-step through the entire
process of generating and validating an idea, setting entry and exit
points, testing systems, and implementing them in live trading. You'll
find concrete rules for increasing or decreasing
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UNISANNIOPUV0188435

Sviluppo economico e strutture finanziarie in Italia / a cura di Guido
Carli

Bologna, : Il Mulino, [1977]

Sviluppo economico e strutture finanziarie in Italia

471 p.;22cm
Studi e ricerche ; 69
Se.i.0

330.945
332.01
332.0945
338.945

POZZO LIB.F. PARRAVICINI 23501P0OZZ0 LIB.F. PARRAVICINI
235

Italiano
Materiale a stampa
Monografia

Scritti di vari tratti dall'attivita del gruppo di lavoro su Lo sviluppo
economico italiano e le strutture finanziarie atte a sostenerlo, costituito
presso I'Ente per gli Studi Monetari, Bancari e Finanziari L. Einaudi di
Roma



