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Brave New World







Codex Installation

https://www.perplexity.ai/search/how-exactly-do-i-install-and-s-PzXCgiqpTWaDdD._hrL63A






Platform and GenAI



https://oanda.com/uk-en/

https://oanda.com/uk-en/


https://platform.openai.com

https://platform.openai.com


Bootcamp Github Repository



https://github.com/yhilpisch/algo_py_genai 

https://github.com/yhilpisch/algo_py_genai


Algorithmic Trading Pyramid



automation 
trading code 

connecting code 
backtesting code 
strategy code 
financial data 
infrastructure



Efficient Markets



Eugene F. Fama (1965): “Random Walks in Stock 
Market Prices” 

“For many years, economists, statisticians, and teachers 
of finance have been interested in developing and 
testing models of stock price behavior. One important 
model that has evolved from this research is the theory 
of random walks. This theory casts serious doubt on 
many other methods for describing and predicting stock 
price behavior—methods that have considerable 
popularity outside the academic world. For example, we 
shall see later that, if the random-walk theory is an 
accurate description of reality, then the various 
“technical” or “chartist” procedures for predicting stock 
prices are completely without value.”



Michael Jensen (1978): “Some 
Anomalous Evidence Regarding 
Market Efficiency”: 

“A market is efficient with respect to 
an information set S if it is impossible 
to make economic profits by trading 
on the basis of information set S.”



Timmermann and Granger (2004): 
“Efficient Market Hypothesis and 
Forecasting.” 

“A market is efficient with respect to 
the information set, S(t), search 
technologies, T(t), and forecasting 
models, M(t), if it is impossible to make 
economic profits by trading on the 
basis of signals produced from a 
forecasting model in M(t) defined over 
predictor variables in the information 
set S(t) and selected using a search 
technology in T(t).”
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