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The new edition of the definitive reference to trading systems—expanded and
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thoroughly updated.

Professional and individual traders haverelied on Trading Systems and Methods for
over three decades. Acclaimed trading systems expert Perry Kaufman provides
complete, authoritative information on proven indicators, programs, systems, and
algorithms. Now in its sixth edition, this respected book continues to provide readers
with the knowledge required to develop or select the trading programs best suited for
their needs. In-depth discussions of basic mathematical and statistical concepts
instruct readers on how much data to use, how to create an index, how to determine
ﬁrobabilities, and how best to test your ideas. These technical tools and indicators

elp readers identify trends, momentum, and patterns, while an analytical framework
enables comparisons of systematic methods and techniques.
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