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Ernie Chan : Quantitative Trading: How to Build Your Own Algorithmic Trading Business (Wiley Trading) 
before purchasing it in order to gage whether or not it would be worth my time, and all praised Quantitative Trading: 
How to Build Your Own Algorithmic Trading Business (Wiley Trading): 

1 of 1 people found the following review helpful. Excellent Introduction Book to Quantitative TradingBy Jie HeA 
trusted friend recommended this book to me, and I bought it only after a major price decline on . Once I opened the 

http://f3db.com/pub/links.php?id=B001FA0GGC


book, I couldn't tear myself away from the pages, and finished it in merely two days. Now I wish I'd bought it much 
earlier.This book is especially beneficial to someone who has some background in both mathematics and computer 
science. As Steve Halpern said, "Ernie successfully distills a large amount of detailed and difficult subject matter 
down to a very clear and comprehensive resource for novice and pro alike." In a nutshell, this book blows away the 
fog around quantitative trading, and make the real quantitative trading process accessible to readers. The writing style 
is casual yet resourceful, more like discussions between close friends. I'd like to thank Dr. Chan for willing to share so 
much useful information and I highly recommend this book to everyone who is interested in quantitative trading.0 of 0 
people found the following review helpful. "Yes, you do need to possess some basic knowledge ...By Fergie"Yes, you 
do need to possess some basic knowledge of statistics, such as how to calculate averages, standard deviations, or how 
to fit a straight line through a set of data points. Yes, you also need to have some basic familiarity with Excel. But 
what you donrsquo;t need is any advanced knowledge of stochastic calculus, neural networks, or other impressive-
sounding techniques."Chan, Ernie. Quantitative Trading: How to Build Your Own Algorithmic Trading Business 
(Wiley Trading) (Kindle Locations 120-123). Wiley. Kindle Edition.If you have Matlab, this is true. If not, you might 
be in trouble. I tried porting the matlab code to scilabs and python with the appropriate libraries. I get much different 
results than those shown in the book, especially with the linear regressions and cadf. To find out why you need to be a 
phd in stats.I tried to get a trial of Matlab and was refused by Mathworks.His theory may be sound, but I have found 
no way to implement them in real life.0 of 0 people found the following review helpful. Three StarsBy AshHas some 
useful insight/ideas, but I've read better books on the subject.

While institutional traders continue to implement quantitative (or algorithmic) trading, many independent traders have 
wondered if they can still challenge powerful industry professionals at their own game? The answer is "yes," and in 
Quantitative Trading, Dr. Ernest Chan, a respected independent trader and consultant, will show you how. Whether 
you're an independent "retail" trader looking to start your own quantitative trading business or an individual who 
aspires to work as a quantitative trader at a major financial institution, this practical guide contains the information you 
need to succeed.


