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This is not just another book with yet another trading system. This is a complete guide
to developing your own systems to help you make and execute trading and investing
decisions. It is Intended for everyone who wishes to systematise their financial decision
making, either completely or to some degree. Author Robert Carver draws on financial
theory, his experience managing systematic hedge fund strategies and his own
in-depth research to explain why systematic trading makes sense and demonstrates
how it can be done safely and profitably. Every aspect, from creating trading rules to
position sizing, is thoroughly explained. The framework described here can be used
with all assets, including equities, bonds, forex and commodities. There is no magic
formula that will guarantee success, but cutting out simple mistakes will im‘orove your
performance. You'll learn how to avoid common pitfalls such as over-complicating
your Strategty, being too optimistic about likely returns, taking excessive risks and
trading too frequently. Important features include: - The theory behind systematic
trading: why and when it works, and when it doesn't. - Simple and effective ways to
design effective strategies. - A complete position management framework which can
be adapted for your needs. - How fully systematic traders can create or adapt trading
rules to forecast prices. - Making discretionary trading decisions within a systematic
framework for position management. - Why traditional long only investors should use
s%ftems to ensure proper diversification, and avoid costly and unnecessary portfolio
churn. - Adapting strategies depending on the cost of trading and how much capital is
being used. - Practical examples from UK, US and international markets showing how
the framework can be used. Systematic Trading is detailed, comprehensive and tull of
practical advice. It provides a unique new approach to system development and a
(rjnust for anyone considering using systems to make some, or all, of their investment
ecisions.
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Robert Carver worked in the City of London for over a decade. He initially traded exotic
derivative products for Barclays investment bank and then worked as a portfolio
manager for AHL - one of the world's largest systematic hedge funds - before, during
and after the global financial meltdown of 2008. He was responsible for the creation of
AHL's fundamental global macro strategy and then managed the fund's multi-billion
dollar fixed income portfolio before retiring from the industry in 2013. Robert, who has
bachelors and masters degrees in Economics, now systematically trades his own
portfolios of futures and equities.
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Have no choice but to admit I am not a trading type of person, decided to put my time
and energy into other aspects. Good to discover.

4.5/5, overfittin%and backtesting methods 1§15, sizing&Bsrnotsure if itis
aﬁplicable but thorough framework, Need to revisit the appendlx and the last three
chapters
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