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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,2.
follow the loser, pattern matching, and meta-learning
Detail four innovative OLPS algorithms based on cutting-edge machine3.
learning techniques
Provide a toolbox for evaluating the OLPS algorithms and present empirical4.
studies comparing the 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:
http://olps.stevenhoi.org.
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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: http://olps.stevenhoi.org.

Online Portfolio Selection: Principles and Algorithms By Bin Li, Steven Chu Hong Hoi Bibliography

Sales Rank: #3612690 in Books●

Published on: 2015-11-05●

Original language: English●

Number of items: 1●

Dimensions: .70" h x 6.10" w x 9.30" l, 1.04 pounds●

Binding: Hardcover●

232 pages●

 Download Online Portfolio Selection: Principles and Algorit ...pdf

PDF File: Online Portfolio Selection: Principles And Algorithms 3

http://ibooko.club/go/read.php?id=1482249634
http://ibooko.club/go/read.php?id=1482249634
http://ibooko.club/go/read.php?id=1482249634
http://ibooko.club/go/read.php?id=1482249634


Read and Download Ebook Online Portfolio Selection: Principles And Algorithms PDF Public Ebook Library

 Read Online Online Portfolio Selection: Principles and Algor ...pdf

PDF File: Online Portfolio Selection: Principles And Algorithms 4

http://ibooko.club/go/read.php?id=1482249634
http://ibooko.club/go/read.php?id=1482249634
http://ibooko.club/go/read.php?id=1482249634
http://ibooko.club/go/read.php?id=1482249634


Read and Download Ebook Online Portfolio Selection: Principles And Algorithms PDF Public Ebook Library

Download and Read Free Online Online Portfolio Selection: Principles and Algorithms By Bin Li,
Steven Chu Hong Hoi

Editorial Review

Review
"Ever since access to financial data, storage capacity and computing power stopped acting as barriers to
entry, institutional-quality asset allocation solutions have become widely available to individual investors
and financial advisors. Coupled with easy access to inexpensive building blocks like Exchange-Traded
Funds, this dynamic has brought the spectre of digital disruption to the asset management industry. In Online
Portfolio Selection, Li and Hoi do an excellent job explaining what's actually under the hood of the "robo-
advisor" applications. Unlike many books on related fintech subjects, they don't leave the reader with only
high-level rhetoric on machine learning and fintech, but instead roll up their sleeves and delve into the nuts
and bolts of the various algorithms that power this irreversable trend. A must-read."
Guy Weyns, PhD.
Partner, NGEN Capital, London.

"This is an excellent book showing a comprehensive menu of state-of-the-art online machine-learning
algorithms in online portfolio selection and trading. It explains clearly how different algorithms can perform
based on data-driven patterns that are exploited using intensive computational methods. It is a must-read for
serious quantitative traders."
Lim Kian Guan, PhD.
OUB Chair Professor of Quantitative Finance, Singapore Management Universit.

About the Author

Dr. Bin Li received a bachelor’s degree in computer science from Huazhong University of Science and
Technology, Wuhan, China, and a bachelor’s degree in economics from Wuhan University, Wuhan, China,
in 2006. He earned a PhD degree from the School of Computer Engineering of Nanyang Technological
University, Singapore, in 2013. He completed the CFA Program in 2013 and is currently an associate
professor of finance at the Economics and Management School of Wuhan University. Dr. Li was a
postdoctoral research fellow at the Nanyang Business School of Nanyang Technological University. His
research interests are computational finance and machine learning. He has published several academic papers
in premier conferences and journals.

Dr. Steven C.H. Hoi received his bachelor’s degree in computer science from Tsinghua University, Beijing,
China, in 2002, and both his master’s and PhD degrees in computer science and engineering from The
Chinese University of Hong Kong, Hong Kong, China, in 2004 and 2006, respectively. He is currently an
associate professor in the School of Information Systems, Singapore Management University, Singapore.
Prior to joining SMU, he was a tenured associate professor in the School of Computer Engineering, Nanyang
Technological University, Singapore. His research interests are machine learning and data mining and their
applications to tackle real-world big data challenges across varied domains, including computational finance,
multimedia information retrieval, social media, web search and data mining, computer vision and pattern
recognition, and so on.

Users Review

From reader reviews:
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Rafael Runyan:

Here thing why this specific Online Portfolio Selection: Principles and Algorithms are different and
trustworthy to be yours. First of all reading a book is good but it really depends in the content of the usb
ports which is the content is as tasty as food or not. Online Portfolio Selection: Principles and Algorithms
giving you information deeper as different ways, you can find any e-book out there but there is no e-book
that similar with Online Portfolio Selection: Principles and Algorithms. It gives you thrill reading journey, its
open up your eyes about the thing that will happened in the world which is maybe can be happened around
you. It is easy to bring everywhere like in area, café, or even in your way home by train. In case you are
having difficulties in bringing the printed book maybe the form of Online Portfolio Selection: Principles and
Algorithms in e-book can be your choice.

Michael Trumbo:

Do you one of people who can't read enjoyable if the sentence chained from the straightway, hold on guys
this particular aren't like that. This Online Portfolio Selection: Principles and Algorithms book is readable by
means of you who hate the straight word style. You will find the info here are arrange for enjoyable reading
through experience without leaving even decrease the knowledge that want to offer to you. The writer of
Online Portfolio Selection: Principles and Algorithms content conveys the idea easily to understand by many
individuals. The printed and e-book are not different in the information but it just different available as it. So
, do you continue to thinking Online Portfolio Selection: Principles and Algorithms is not loveable to be your
top collection reading book?

Latonya Sams:

Why? Because this Online Portfolio Selection: Principles and Algorithms is an unordinary book that the
inside of the e-book waiting for you to snap the item but latter it will distress you with the secret the item
inside. Reading this book alongside it was fantastic author who write the book in such wonderful way makes
the content within easier to understand, entertaining method but still convey the meaning entirely. So , it is
good for you for not hesitating having this any more or you going to regret it. This book will give you a lot
of rewards than the other book possess such as help improving your ability and your critical thinking
method. So , still want to hold up having that book? If I were being you I will go to the reserve store
hurriedly.

Ronald Dotson:

As we know that book is very important thing to add our expertise for everything. By a guide we can know
everything we would like. A book is a list of written, printed, illustrated or perhaps blank sheet. Every year
seemed to be exactly added. This book Online Portfolio Selection: Principles and Algorithms was filled
about science. Spend your extra time to add your knowledge about your research competence. Some people
has different feel when they reading a new book. If you know how big good thing about a book, you can feel
enjoy to read a guide. In the modern era like today, many ways to get book that you wanted.
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