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First Computational Finance Competition 

 

Proposal 

(Max: 4 [A4] pages with single-line spacing and 11-point font) 

 

Executive Summary of the Proposed Strategy 

(e.g. The proposed strategy makes use of ….. for HK Stocks trading …… ) 

 

Description of the Trading Idea 

(e.g. This trading strategy is based on the idea(s) of ……. ) 

 

Methodologies and Trading Logics 

(e.g. For this strategy, the ……. is going to be calculated by the ……… of HK Stocks prices…… ) 

 

Implementation Details 

(e.g. The core of the strategy is the determination of …….. signal …… The formula for this finding is: …… ) 

 

Backtest Result 

(please provide screenshots of your backtest result in Auton) 
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Team Background 

 

Member Participant 

Name 

Name of University Student ID Profile 

1. Chan Tai 

Man 

The University of Hong 

Kong 

12345678 I am a student who majored in quantitative 

finance. I have 1 year of algo trading experience 

and I have taken some courses about 

programming before. I am good at data analysis 

and financial mathematics. 

2. Wong Da 

Wei 

The Hong Kong 

Polytechnic University 

23456789 I am a year 3 student who is studying BBA. I am 

experienced in traditional trading but green in 

algo trading. I have studied lots of business and 

finance related subjects, including accounting, 

business economics, international finance, etc. 

 


