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What is it
“Life is relationships; the rest is just details.” –Gary Smalley

“Make money; the rest is just details.” –someone
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trading securities –me ^



What is it
- Quantitative models instead of fundamental analysis

- Data driven

MATTHEW ADNER



But why
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- Unbiased

- Backtesting

    - Short Feedback Loop



Why not?
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- Overfitting

- Can be a black box



Examples (Strategies)
- Pairs Trading

- Sentiment Analysis

- High Frequency Trading (HFT)

- Market Making

- Mean Reversion

- Momentum

- Factor Investing
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Examples (Firms)
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Books/Podcasts
Flash Boys - Michael Lewis

When Genius Failed: The Rise and Fall of Long-Term Capital Management - Roger Lowenstein

More Money Than God: Hedge Funds and the Making of a New Elite - Sebastian Mallaby

Acquired Podcast episode on Renaissance Technologies/Jim Simmons

Flirting with Models

MATTHEW ADNER



My Strategy
Mean Reversion
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Momentum

No Trade No Trade



My Strategy
Long Only Mean Reversion
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Long Only Momentum

No Trade

No Trade

No Trade No Trade



How
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Results
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Long Only Mid Cap Mean Reversion/
Micro Cap Momentum Portfolio vs SP500



My Strategy– What’s Missing
- Dynamic Position Entry/Exit

- More Accurate Trade Cost Estimation

- Trade Analyzer
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The Pitch
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SIF

Equities/ETFs Fixed Income



The Pitch
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SIF

Equities/ETFs Fixed Income Quantitative Strategies



Questions?
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LinkedIn
Let’s Connect!



Sources
- https://www.investopedia.com/terms/p/pairstrade.asp 

- https://www.schwab.com/learn/story/using-sentiment-analysis-tools-your-trading

- https://www.investopedia.com/terms/h/high-frequency-trading.asp

- https://www.investopedia.com/terms/m/marketmaker.asp

- https://www.investopedia.com/terms/m/meanreversion.asp

- https://www.investopedia.com/terms/m/momentum_investing.asp

- https://www.investopedia.com/terms/f/factor-investing.asp
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