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Appendix D — Bibliography 
The bibliography is intended to be practical rather than encyclopedic.  
I have listed books and websites that I have found provide background 
and examples that are helpful in learning about and implementing 
trading systems with the characteristics that have high probability of 
being profitable with low risk.
This list is heavy in machine learning, pattern recognition, probability, 
statistics, modeling, and simulation—because those topics are of pri-
mary importance in developing quantitative trading systems.  It is light 
on traditional trading systems, indicators, and charting—because those 
topics are not very useful for systems that fit the trading profile most 
likely to be profitable with low risk.   
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http://www.introductiontoamibroker.com/

—, Mean Reversion Trading Systems: Practical Methods for Swing Trading, 
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2011.
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—, The Importance of Being Stationary, YouTube Video, 2015,  
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outu.be
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https://www.youtube.com/watch?v=W-
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https://www.youtube.com/watch?v=v729evhMpYk&feature=y
outu.be
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2014.
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Connors, Larry, and Cesar Alvarez, High Probability ETF Trading: 7 
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2009. 
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Behavior, Second Edition, Bloomberg, 2012. 
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Stein, Introduction to Algorithms, 3rd Edition, MIT, 2009.

de Freitas, Nando, Machine Learning and Data Mining, University of 
British Columbia, video lectures.  
http://www.cs.ubc.ca/~nando/340-2012/
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