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With the aim to sequentially determine optimal allocations across a set of assets, Online Portfolio Selection
(OLPS) has significantly reshaped the financial investment landscape. Online Portfolio Selection:
Principles and Algorithms supplies a comprehensive survey of existing OLPS principles and presents a
collection of innovative strategies that leverage machine learning techniques for financial investment.

The book presents four new algorithms based on machine learning techniques that were designed by the
authors, as well as a new back-test system they developed for evaluating trading strategy effectiveness. The
book uses simulations with real market data to illustrate the trading strategies in action and to provide readers
with the confidence to deploy the strategies themselves. The book is presented in five sections that:

Introduce OLPS and formulate OLPS as a sequential decision task1.
Present key OLPS principles, including benchmarks, follow the winner, follow the loser, pattern2.
matching, and meta-learning
Detail four innovative OLPS algorithms based on cutting-edge machine learning techniques3.
Provide a toolbox for evaluating the OLPS algorithms and present empirical studies comparing the4.
proposed algorithms with the state of the art
Investigate possible future directions5.

Complete with a back-test system that uses historical data to evaluate the performance of trading strategies,
as well as MATLAB® code for the back-test systems, this book is an ideal resource for graduate students in
finance, computer science, and statistics. It is also suitable for researchers and engineers interested in
computational investment.

Readers are encouraged to visit the authors' website for updates: olps.stevenhoi.org.
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From reader reviews:

Winston Craig:

In this 21st century, people become competitive in most way. By being competitive at this point, people have
do something to make all of them survives, being in the middle of typically the crowded place and notice
through surrounding. One thing that at times many people have underestimated it for a while is reading. Yep,
by reading a publication your ability to survive enhance then having chance to remain than other is high. To
suit your needs who want to start reading a book, we give you this specific Online Portfolio Selection:
Principles and Algorithms book as beginner and daily reading guide. Why, because this book is greater than
just a book.

Stephanie Bush:

Reading can called thoughts hangout, why? Because if you find yourself reading a book particularly book
entitled Online Portfolio Selection: Principles and Algorithms your thoughts will drift away trough every
dimension, wandering in every single aspect that maybe unidentified for but surely might be your mind
friends. Imaging each word written in a e-book then become one type conclusion and explanation this maybe
you never get before. The Online Portfolio Selection: Principles and Algorithms giving you another
experience more than blown away the mind but also giving you useful details for your better life on this era.
So now let us explain to you the relaxing pattern the following is your body and mind will be pleased when
you are finished looking at it, like winning a game. Do you want to try this extraordinary paying spare time
activity?

Margarita Culbertson:

Do you like reading a book? Confuse to looking for your chosen book? Or your book has been rare? Why so
many question for the book? But almost any people feel that they enjoy regarding reading. Some people likes
reading, not only science book but in addition novel and Online Portfolio Selection: Principles and
Algorithms or perhaps others sources were given knowledge for you. After you know how the truly amazing
a book, you feel need to read more and more. Science publication was created for teacher or students
especially. Those ebooks are helping them to add their knowledge. In additional case, beside science reserve,
any other book likes Online Portfolio Selection: Principles and Algorithms to make your spare time a lot
more colorful. Many types of book like this one.

Lola Behrendt:

What is your hobby? Have you heard that question when you got college students? We believe that that
query was given by teacher on their students. Many kinds of hobby, Everyone has different hobby. And also
you know that little person such as reading or as looking at become their hobby. You must know that reading
is very important along with book as to be the matter. Book is important thing to include you knowledge,
except your personal teacher or lecturer. You get good news or update about something by book. Numerous



books that can you take to be your object. One of them is this Online Portfolio Selection: Principles and
Algorithms.
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