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Disclaimer by SGX

This document/presentation has not been prepared by Singapore Exchange Limited (“SGX”) or any of its affiliates (SGX and its 
affiliates collectively, the “SGX Group Companies”) and the information in this document/presentation has not been verified 
by any SGX Group Company. No SGX Group Company endorses or shall be liable for the contents of this 
document/presentation. 

Accordingly, no representation or warranty whatsoever, expressed or implied, including without limitation any statement, 
figures, opinion or view provided herein is given by any SGX Group Company and it should not be relied upon as such. No SGX 
Group Company shall be responsible or liable (whether under contract, tort (including negligence) or otherwise) for any loss or 
damage of any kind (whether direct, indirect or consequential losses or other economic loss of any kind) suffered or incurred 
by any person due to any omission, error, inaccuracy, incompleteness, or otherwise, or use of or any reliance on any 
information, in, arising from or in connection with this document/presentation and/or the seminar.  

Statements or information disseminated by presenters at the seminar represent the views of the particular presenter and not 
of any SGX Group Company. No SGX Group Company endorses or shall be liable for the content of information provided by 
third parties, including any content of information at the seminar. Use of and/or reliance on such information is entirely at the 
reader’s and/or audience’s own risk.

Singapore Exchange (SGX) is not affiliated with Interactive Brokers LLC, or any other FINRA broker-dealer.



About Me

Ishan Shah
Quant Researcher, QuantInsti

Ishan Shah is AVP and leads the content & research team at 
Quantra by QuantInsti. Prior to that, he worked with Barclays in 
the Global Markets team & with Bank of America Merrill Lynch. 
He has a rich experience in financial markets spanning across 
various asset classes in different roles.



About QuantInsti

Team

We are a group of traders, coders, analysts who love to teach and share their experience. QuantInsti was started by 

iRage, one of the largest HFT firm in India.  

Mission

To bridge the gap between theory and practice in Algorithmic Trading.

Vision

All retail investors use Quant & Algorithmic trading by upskilling themselves and by simplifying technology. 



Our products

Online classroom training for serious learners seeking to get a better role or start their own trading 

business. 6-months long, 300+ hours content, personal learning coach, hands-on project work, 17+ 

faculty members, verified certification

Self-paced interactive courses on various topics, Python & Excel based modelling, courses offered by 

various experts in the domain.

blueshift-support@quantinsti.com

quantra@quantinsti.com

contact@quantinsti.com

Free trading platform with daily and minute data from NSE, NYSE and FX

https://www.quantinsti.com
https://quantra.quantinsti.com/
https://blueshift.quantinsti.com/


Agenda

➔ How to come up with an idea for a trading strategy?

➔ How to validate the idea using data analysis?

➔ How to create a trading system for backtesting?

➔ How to analyze the results?

➔ How to do this for your own trading? 



How to analyse market 
data and identify trading 
opportunities?

Create a Trading Strategy: Hands-on Online Workshop



How to create a trading 
system for backtesting?

Create a Trading Strategy: Hands-on Online Workshop



Strategy Workflow

DATA

SCREENING

COMBINE ALPHA

ALPHA 1 ALPHA 2 ALPHA N

ANALYZE THE 
PERFORMANCE



Data

Price series: Open, High, Low, Close, and Volume 
Source: Blueshift, Quandl, your broker etc. 
 
Fundamental: Valuations, Income Statement, Cash Flow Statements, Earnings Calendar, Broker ratings, Analyst estimates, etc. 
Source: Morningstar etc. 
 
Sentiments: Trader mood 
Source: stocktwits and PsychSignal 
 
Legal, Regulatory, and Economic: Inflation rate, GDP, Fed meeting dates, etc. 
Source: EventVestor  

Example

Which dataset contains the information I need to predict future returns? 



Strategy Ideation

● Define the hypothesis which can predict future returns 

 
Sell in May and go away 
January effect 
If the market rises for two days then it will continue to rise 
Buy and hold quality stocks 
Mean-reversion 
Trend following 
Buy when there is a mild gap-down opening

 
● Create an expression for your hypothesis 

 
Uptrend and downtrend strategy on Equity Derivatives and Currency Derivatives

 
● Combine the Alphas (as single alpha factor won’t be sufficient) 



Visual Strategy Builder



Analyze Performance

● Analyze the performance of the strategy 
 
      Example 
 
      Sharpe Ratio 
       Returns 
       Volatility 
       Sortino Ratio 
       Max Drawdown 



Bonus Content: Machine Learning Strategy



● Define strict stop loss and profit mechanism
● Multiple assets in your portfolio
● Allocate to multiple strategy types

Risk Management



Agenda

➔ How to come up with an idea for a trading strategy?

➔ How to validate the idea using data analysis?

➔ How to create a trading system for backtesting?

➔ How to analyze the results?

➔ How to do this for your own trading? 



How to do this in your own trading?

 You could be anywhere in this spectrum



How to do this in your own trading?

● Backtest

● Optimize

● Paper Trade

● Live Trade




