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Software engineer

Rookie crypto trader

Perpetual learner

Amateur educator

Me. 

...not a financial advisor

...not selling any products

...not offering any services

...not seeking any attribution



Have programming experience

Like math & logic puzzles

Patient and diligent

You. 

...can still bust out some code

...love a good problem to solve

...not expecting overnight millions



                           Try automating with:

● www.3commas.io

● www.cryptohopper.com

● www.trality.com

● www.kucoin.com 

Not You?

Dodge the bullet. 

https://www.google.com/url?q=http://www.3commas.io&sa=D&source=editors&ust=1641465283468124&usg=AOvVaw2N5QmN7-Z1oJSXeMmMeB5S
https://www.google.com/url?q=http://www.cryptohopper.com&sa=D&source=editors&ust=1641465283468260&usg=AOvVaw3NgzgbgJMXUCW0fu3mSOlJ
https://www.google.com/url?q=http://www.trality.com&sa=D&source=editors&ust=1641465283468326&usg=AOvVaw1WcUYa5b7cnkFFQHoJPsnS
https://www.google.com/url?q=http://www.kucoin.com&sa=D&source=editors&ust=1641465283468385&usg=AOvVaw0ewjHZkpodfzuqblGYe0iK


Get Introduced to Algo Trading

Deploy A Trend Following Bot

Today

Deep diving into technical analysis

Discussing different strategy types

Deploying a money printer

Not Today



A Simple Trend Following Strategy 

Backtesting The Strategy Code

Going Live on Coinbase

Monitoring Your Strategy

Considerations & Caveats

Agenda



Goals and Tenets
● Target Big outsized moves
● Use simple entries with smart exits
● Cut losses quick and let profits run

Simple Trend Following Strategy

Non-Goals
● We aren’t seeking quick short-term returns
● Win rate isn’t critical because avg loss is small
● Volatility is ok—we’re betting on the larger trend

Trend Following

Trend followers 
buy here Trend follower 

exits here

“Take Profit” traders 
follow different rules



Goals and Tenets
● Target Big outsized moves
● Use simple entries with smart exits
● Cut losses quick and let profits run

Trend Following

Trend followers 
buy here Trend follower 

exits here



Dennis & Eckhart made a bet.
Anyone can be a successful trend trader, they just 
need the right rules. 

So they put an ad in the paper.

Simple Trend Following Strategy

The Turtle Traders

The Turtle rules, very simplified
● Enter a new position on significant highs 
● Start with a tight stop until move is confirmed
● Loosen / adjust the stop based on volatility (ATR*)

Average True ange: 

A measure of ow mu h 
pri e h s oved in a 
gi en period.This happened shortly after the ‘Trading Places’ movie.  More on the turtles here,  here and here

https://www.google.com/url?q=https://oxfordstrat.com/coasdfASD32/uploads/2016/01/turtle-rules.pdf&sa=D&source=editors&ust=1641465284006023&usg=AOvVaw1Z0FW1fyKSdmHX2S9duhXC
https://www.google.com/url?q=https://raposa.trade/testing-turtle-trading-python/&sa=D&source=editors&ust=1641465284006171&usg=AOvVaw10iuQ27dlvCj8pRr76h7F2
https://www.google.com/url?q=http://amzn.to/2EatnvQ&sa=D&source=editors&ust=1641465284006233&usg=AOvVaw2qTm6myxZwNPWWhI1XAfdy


1. Go long when we reach a new N-day high

2. Set an initial tight stop loss  (1 x Five hour ATR)

3. If the price climbs significantly (5 x ATR)... 

4. Then set a wider, trailing stop loss of (25 x ATR)

Simple Trend Following Strategy

The Strategy
Possible 
Breakout

Let profits run

Trend Confirmation

Protection against 
false breakouts



 1 ATR

 5 ATR

Simple Trend Following Strategy

The Strategy

 25 ATRTrend 
confirmed.

False 
Breakout.

Entry.
Let Profits 
run. 

Exit when the 
trend is done.



Test on Quantconnect
A platform for everyday retail traders that want 
to research, test, and deploy automated trading 
strategies. Also used by some small to medium 
sized hedge funds. 

Backtesting the Code

The Code

Go live via Coinbase Pro
Go live by connecting to your Coinbase Pro 
account to initiate orders

https://www.google.com/url?q=http://quantconnect.com&sa=D&source=editors&ust=1641465284544274&usg=AOvVaw0cvkSW5VRoBXaKq2dpstcy
https://www.google.com/url?q=https://pro.coinbase.com/&sa=D&source=editors&ust=1641465284546486&usg=AOvVaw2GEReh8SpAMcPssfZ4-Zj0


Optimization

What are the best parameters?
Is a 30 day look back period the best? What if 
we try 5? 10? 50?

Run parameter optimization to determine what 
works for the current market climate.



Emails 

Live Dashboard 

Monitoring Your Bot



Manage your risk

Start small

Trust your system!

Markets change, so optimize periodically (eg 6 months)  

Considerations & Caveats



Trading a basket of coins

Short term Crypto strategies

Catching ‘First Listing’ pumps

Options Strategies

Where to from here?



Crypto Trend Following Strategy Discussed Today (link)

Article on catching ‘First Listing’ pumps (link)

Options Algos
● Simple Covid $ZM call strategy (link)

● SPY Put Hedge Strategy (link)

Stock / ETF Algos (these all beat SPY buy + hold)

● Google Search Volume Strategy (link ,research paper)

● ETF ‘Monthly Top-Movers’ Portfolio Rebalancing Strategy (link)

● SPY Moving Average Support/Resistance Strategy (link)

Appendix

https://www.google.com/url?q=https://www.quantconnect.com/terminal/processCache?request%3Dembedded_backtest_ba15015204b036ae5499fdf703fb2c1a.html&sa=D&source=editors&ust=1641465284566809&usg=AOvVaw2J9jV2XIQrdSprZmYkI6SX
https://www.google.com/url?q=https://www.cryptomaton.org/2021/10/17/a-binance-and-gate-io-crypto-trading-bot-for-new-coin-announcements/&sa=D&source=editors&ust=1641465284567032&usg=AOvVaw2kqu2NnnaTv64i9btfACuA
https://www.google.com/url?q=https://www.quantconnect.com/terminal/processCache?request%3Dembedded_backtest_66657a0688c19ff2e8a96418810c385a.html&sa=D&source=editors&ust=1641465284567153&usg=AOvVaw05s3-3LQz6FraL6LRWrx8m
https://www.google.com/url?q=https://www.quantconnect.com/terminal/processCache?request%3Dembedded_backtest_66657a0688c19ff2e8a96418810c385a.html&sa=D&source=editors&ust=1641465284567260&usg=AOvVaw3GljcqGAd-3oEHJnYKHeec
https://www.google.com/url?q=https://www.quantconnect.com/terminal/processCache?request%3Dembedded_backtest_ac613359f6fe464516de23e09debdf00.html&sa=D&source=editors&ust=1641465284567371&usg=AOvVaw0QVGwtIu-Mn0-vzpch65VT
https://www.google.com/url?q=https://papers.ssrn.com/sol3/papers.cfm?abstract_id%3D2676583&sa=D&source=editors&ust=1641465284567452&usg=AOvVaw1mQC9rJD1uFcEE-BgOSrlm
https://www.google.com/url?q=https://www.quantconnect.com/terminal/processCache?request%3Dembedded_backtest_17f65f314eb31074f4b0d7e8b7775de0.html&sa=D&source=editors&ust=1641465284567576&usg=AOvVaw1y8oRU6s1N2Op8trk0PUZE
https://www.google.com/url?q=https://www.quantconnect.com/terminal/processCache?request%3Dembedded_backtest_44a00d48ce482cf6d7ef1f108699adf4.html&sa=D&source=editors&ust=1641465284567690&usg=AOvVaw3ompqfN770Gpae5t58jyTR


Thanks.


