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An awar d winning system developer explains how to create, test, and
implement a profitable trading system

Traders have long been drawn to the idea of trandating their strategies and ideas
into trading systems. While successful trading systems have been developed, in
most cases, they work very well for aperiod of time in specific markets, but
perform less well across all marketsin all time frames. Nobody understands this
better than author Keith Fitschen—a thought-leader in trading system

devel opment—and now, with Trading Srategy Generation + Website, he shares
his extensive experience in thisfield with you.

Trading Strategy Generation skillfully explains how to take market insights or
trading ideas and devel op them into arobust trading system. Init, Fitschen
describes the critical steps atrader needsto follow, including: tranglating the
market insight into arules-based approach; determining entry and exit points;
testing against historical data; and integrating money management and position
sizing into the system.

- Written by an award winning system developer who has actively traded his
systemsfor thirty years

- Introduces new ideas on money management and position sizing for different
markets

- Details exactly what it takes to build, test, and implement a profitable technical
trading system

- A companion Website contains supplementary material, including Excel
spreadsheets designed to rate the strength of entry signals and provide money
management guidance based on market volatility and portfolio correlations

Written with the serious trader in mind, Trading Strategy Generation is an
accessible guide to building a system that will generate realistic returns over
time.
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An award winning system developer explains how to create, test, and implement a profitable trading
system

Traders have long been drawn to the idea of trandating their strategies and ideas into trading systems. While
successful trading systems have been developed, in most cases, they work very well for aperiod of timein
specific markets, but perform lesswell across all marketsin all time frames. Nobody understands this better
than author Keith Fitschen—a thought-leader in trading system devel opment—and now, with Trading
Srategy Generation + Website, he shares his extensive experience in this field with you.

Trading Strategy Generation skillfully explains how to take market insights or trading ideas and develop
them into arobust trading system. In it, Fitschen describes the critical steps atrader needs to follow,
including: tranglating the market insight into a rules-based approach; determining entry and exit points;
testing against historical data; and integrating money management and position sizing into the system.

- Written by an award winning system devel oper who has actively traded his systems for thirty years

- Introduces new ideas on money management and position sizing for different markets

- Details exactly what it takes to build, test, and implement a profitable technical trading system

- A companion Website contains supplementary material, including Excel spreadsheets designed to rate the
strength of entry signals and provide money management guidance based on market volatility and portfolio
correlations

Written with the serious trader in mind, Trading Srategy Generation is an accessible guide to building a
system that will generate realistic returns over time.
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Editorial Review
From the Inside Flap

A tradable strategy is one that fits your own risk-reward goals and trades aswell in real time asit performsin
a development backtest. While it's not easy to create a tradable strategy, due to pitfalls ranging from
excessive curve-fitting to greed, if done the right way, you can achieve arealistic level of success.

Nobody understands this better than author Keith Fitschen—a thought leader in trading system development
whose most popular system, Aberration, has been named "One of the Top Ten Trading Systems of All Time"
by Futures Truth. For more than twenty-five years, Fitschen has developed and actively traded his proven
systems, and now he shares his extensive experience in this field with you.

Engaging and accessible, Building Reliable Trading Systems opens with a practical look at exactly what is
achievable with atrading strategy. This includes documented performance from some of the best money
managers in the world over the last five years, metrics that best characterize atrading strategy's performance,
and a set of questions to help you define what would constitute a "tradabl e strategy" according to your
personal risk-taking tolerance. It also addresses one of the biggest problems in developing a strategy—curve-
fitting—and presents a unique methodology known as "Build, Rebuild, and Compare,” or BRAC, that can be
used to determine the degree of curve-fitting in your strategy development.

With thisinformation in hand, Fitschen moves on to outline two tradable systems. one a short-term scalping
system for stocks, and the other a mid-term trend-following strategy for commodities. Entries, exits, and
trading filters are discussed as these systems are developed. By the end of the process, both are "tradable" as
is, but in order to tailor them to arange of risk-reward profiles—from large stock and commaodity accounts to
small—you'll be introduced to some essential money management techniques. Fitschen also develops a
money management overlay to trade the stock and commodity strategies together, which can yield atrading
solution that is better than either alone.

And for those who want even more detail about the strategies developed in this book, the trades for both
systems can be found on www.keithstrading.com. At the website, you can input your user name and
password to find the TradeStation Easy Language code and daily signals for them.

Written with the serious trader in mind, Building Reliable Trading Systems contains information that you'll
be hard-pressed to find elsewhere—from BRAC to bar-scoring—and will put you in a better position to
generate redlistic trading returns over time.

From the Back Cover

Traders have long been drawn to the idea of developing areliable trading system. But before you embark on
thisjourney, you must first have arealistic understanding of what a "tradable strategy" must encompass.

For more than twenty-five years, author Keith Fitschen—whose most popular system, Aberration, has been
named "One of the Top Ten Trading Systems of All Time" by Futures Truth—has continuously devel oped
and actively traded his proven systems. Now, he shares his extensive experience in this field with you.



Building Reliable Trading Systems skillfully describes the critical steps atrader needs to follow to excdl in
today's dynamic markets. Along the way, Fitschen touches on exactly what it takes to build, test, and
implement a profitable technical trading system. Y ou'll become familiar with everything from the dangers of
curve-fitting to the importance of knowing your personal risk tolerance. Y ou'll also gain valuable insights on
entries, exits, and trading filters; money management techniques for both large and small stock and
commodity accounts; as well as advice on avoiding the influence of some misguided trading lore.

Written with the serious trader in mind, Building Reliable Trading Systems is an accessible guide to creating
a system that will generate realistic returns over time.

About the Author

KEITH FITSCHEN has been developing technical trading systems for the futures markets for over twenty-
five years and has actively traded his systems during that time. In 1986, he developed Aberration, one of the
most successful mechanical systems ever. It was commercially released in 1993 and four times has been
named "One of the Top Ten Trading Systems of All Time" by Futures Truth. Fitschen recently developed a
stock-trading system that profits in both bull and bear markets. He has spoken at numerous technical
conferences and workshops, and hosts seminars across the country each year. Fitschen is the President of
TradeSystem, Inc., and provides trading system information on his website: www.keithstrading.com.

Users Review
From reader reviews:
Shawn Hodgin:

Book iswritten, printed, or descriptive for everything. Y ou can understand everything you want by a e-book.
Book has a different type. To be sure that book isimportant thing to bring us around the world. Close to that
you can your reading talent was fluently. A publication Building Reliable Trading Systems: Tradable
Strategies That Perform As They Backtest and Meet Y our Risk-Reward Goals will make you to end up being
smarter. You can fed alot more confidence if you can know about every thing. But some of you think this
open or reading any book make you bored. It is not necessarily make you fun. Why they could be thought
like that? Have you searching for best book or acceptable book with you?

Jackie Gonzalez:

The book Building Reliable Trading Systems: Tradable Strategies That Perform As They Backtest and Meet
Y our Risk-Reward Goals can give more knowledge and information about everything you want. So why
must we |eave the best thing like a book Building Reliable Trading Systems: Tradable Strategies That
Perform As They Backtest and Meet Y our Risk-Reward Goals? Wide variety you have a different opinion
about guide. But one aim that book can give many facts for us. It is absolutely right. Right now, try to closer
with the book. Knowledge or details that you take for that, it is possible to give for each other; it is possible
to share all of these. Book Building Reliable Trading Systems: Tradable Strategies That Perform As They
Backtest and Meet Y our Risk-Reward Goals has simple shape however, you know: it has great and big
function for you. Y ou can seem the enormous world by wide open and read areserve. So it isvery
wonderful.



Tamiko Harmon:

This Building Reliable Trading Systems: Tradable Strategies That Perform As They Backtest and Meet Y our
Risk-Reward Goals tend to be reliable for you who want to be a successful person, why. The main reason of
this Building Reliable Trading Systems: Tradable Strategies That Perform As They Backtest and Meet Y our
Risk-Reward Goals can be on the list of great books you must have will be giving you more than just smple
studying food but feed you with information that probably will shock your preceding knowledge. This book
isusually handy, you can bring it everywhere and whenever your conditionsin e-book and printed people.
Beside that this Building Reliable Trading Systems: Tradable Strategies That Perform As They Backtest and
Meet Y our Risk-Reward Goals giving you an enormous of experience for instance rich vocabulary, giving
you test of critical thinking that we understand it useful in your day activity. So, let's have it appreciate
reading.

Deanna Jackson:

Hey guys, do you wants to finds a new book to learn? May be the book with the subject Building Reliable
Trading Systems: Tradable Strategies That Perform As They Backtest and Meet Y our Risk-Reward Goals
suitable to you? Typically the book was written by well known writer in this era. Often the book untitled
Building Reliable Trading Systems: Tradable Strategies That Perform As They Backtest and Meet Y our
Risk-Reward Goalsis the main of several books that will everyone read now. This specific book was inspired
many men and women in the world. When you read this guide you will enter the new dimension that you
ever know just before. The author explained their plan in the simple way, thus al of people can easily to
understand the core of thisreserve. This book will give you alots of information about thisworld now. In
order to see the represented of the world in this book.
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