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financial markets that less than 1 in 1000 day traders were aware of? I ll never forg et the first time I (Richard) lost sig nificant money in trading . It
was early 2010 and I boug ht TLT aFer it had taken a sig nificant run up. AFer I boug ht it, it beg an to decline almost daily for the next month.
When the pain was more than I could bear, I sold it, locking  in what for me was a hug e loss. To pile on, not long  aFer I sold it, TLT reversed
course and beg an to rise. Why did I buy TLT when I did? Because of certain thing s I saw in the charts, and macroeconomic considerations. I
was very wrong . Our backg round is physics, and physicists like to understand what s g oing  on underneath the hood when they observe a
system evolving . For thing s like the stock market and bonds, economics seems to be a place to start. But this is oFen only true in the long  run,
and as Keynes said, In the long  run, we re all dead . So to prevent the TLT fiasco from happening  ag ain, we decided to answer the question, Is
there a systematic way to profit in the financial markets, using  an alg orithm, so that the computer tells us when to buy and sell? At least it
would alleviate some of the emotional burden, and maybe even produce profits. This is our motivation, remove emotion and discretion from
trading , while simultaneously being  profitable. The approach we have taken...
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