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! Reinforcement Learning
2 Buy-and-Hold Strategy
% Sharpe Ratio

* Model-Free

% Terminology

® portfolio

7 Assets

8 Stocks
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! cash

2 Loans & Advances

3 Accrued Incomes

# Johnston & Djuric’

% Order/Task

® Treleaven, Galas & Lalchand
T Kirilenko & Lo

8 Mihatsch & Neuneier
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! Exploiting (Greedy)

2 Exploring (Random)

% Agent

4 Environment

% Formal

® A State-Action Value Function
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* policy

% Value Function
® Sutton & Barto
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If(R1 >= 0.015) % Checking The Trade Profit Margin with the Trading Expenses
Return +1 % Strong Buying Signal
Elseif(R5>=0.015)
Return +0.5 % Weak Buying Signal
Elseif(R1 <=-0.015)
Return -1.0 % Strong Selling Signal
Elseif (R5 <=-0.015)

Return -0.5 % Weak Selling Signal
Else
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