futures trading journal spreadsheet

Futures Trading Journal Spreadsheet: Your Ultimate Tool for Smarter Trading

futures trading journal spreadsheet is one of the most powerful yet often
overlooked tools in a trader’s arsenal. Whether you're a seasoned futures
trader or just starting out, maintaining a detailed and organized record of
your trades can dramatically improve your trading performance. By
systematically tracking your trades, strategies, and outcomes, you gain
invaluable insights that help refine your approach, manage risk better, and
ultimately increase profitability.

In this article, we’ll explore why a futures trading journal spreadsheet is
essential, how to create one tailored to your needs, and what key features to
include for maximum benefit. We’ll also dive into practical tips on using
your journal to boost discipline and emotional control in your trading
journey.

Why Every Futures Trader Needs a Trading
Journal Spreadsheet

Trading futures contracts involves navigating a highly volatile and complex
market. Even the most experienced traders face challenges in maintaining
consistent profitability. A futures trading journal spreadsheet acts as a
personal logbook where every trade — including entry and exit points,
position sizes, market conditions, and emotions — is meticulously recorded.

Tracking Performance Over Time

One of the biggest advantages of using a futures trading journal spreadsheet
is the ability to review your trading history objectively. This data can
reveal patterns in your trading behavior, such as:

- Which strategies deliver the best returns

- Common mistakes or recurring losses

- Times of day or market conditions when you perform best

- The impact of risk management techniques on your outcomes

By analyzing these insights, you can make data-driven decisions that sharpen
your edge in the futures markets.



Improving Discipline and Reducing Emotional Trading

Futures trading is heavily influenced by emotions like fear and greed, which
can lead to impulsive decisions. A trading journal encourages accountability
by requiring you to document the rationale behind each trade. This habit
fosters a more disciplined mindset — you’re less likely to deviate from your
plan when you know you’ll have to explain your choices later.

Key Components of an Effective Futures Trading
Journal Spreadsheet

Not all trading journals are created equal. To maximize the benefits, your
spreadsheet should be customized to capture all relevant information that
impacts your trading decisions and outcomes.

Basic Trade Information

At a minimum, your futures trading journal spreadsheet needs to include:

- Date and time of trade entry and exit

- Futures contract symbol (e.g., ES, CL, GC)
- Buy or sell position

- Entry price and exit price

- Number of contracts traded

- Stop-loss and take-profit levels

This foundational data helps track performance metrics like win/loss ratio,
average profit/loss, and total return.

Advanced Metrics and Notes

Going beyond the basics, successful traders often add columns for:

- Trade duration (how long the position was held)

- Commissions and fees paid

- Market conditions (trend, volatility, news events)

- Trading strategy or setup used

- Emotional state or confidence level before entering the trade
- Post-trade analysis or lessons learned

Including these variables allows deeper reflection on what influences your
success and failure.



Use of Formulas and Automation

One of the biggest advantages of a spreadsheet is its ability to automate
calculations. By incorporating formulas, you can instantly see your:

- Net profit/loss per trade

- Cumulative profit over time

- Risk-to-reward ratio

- Percentage return relative to account size

Some traders also use conditional formatting to highlight trades that exceed
certain thresholds, such as losses beyond a set percentage or particularly
profitable trades. This visual aid helps quickly identify trends without
scanning rows of data manually.

How to Build Your Own Futures Trading Journal
Spreadsheet

Creating your own futures trading journal doesn’t have to be complicated.
Most traders start with Excel or Google Sheets, which offer flexibility and
powerful tools.

Step 1: Define Your Goals

Before setting up columns and formulas, think about what you want to achieve.
Are you focusing on improving entry timing, managing risk better, or testing
new strategies? Your goals will guide what data you collect.

Step 2: Set Up Your Spreadsheet Structure

Create clearly labeled columns for each data point discussed above. Keep it
organized and easy to navigate — cluttered sheets discourage regular use.

Step 3: Integrate Calculations

Add formulas for essential performance metrics. For example, calculate
profit/loss as (Exit Price - Entry Price) * Number of Contracts * Contract
Multiplier. Use built-in spreadsheet functions to automate summing, averages,
and percentages.



Step 4: Customize for Your Trading Style

If you trade multiple futures products or use various strategies, consider
adding filters or dropdown menus to categorize trades. You might also include
a dashboard tab summarizing key statistics with graphs and charts.

Step 5: Maintain and Review Regularly

The real value of your futures trading journal spreadsheet comes from
consistent updating and periodic review. Set aside time weekly or monthly to
analyze your data, reflect on your performance, and adjust your trading plan
if necessary.

Leveraging Technology: Templates and Trading
Journal Software

Not everyone wants to build a futures trading journal spreadsheet from
scratch. Fortunately, there are many templates and software options tailored
for futures traders.

Pre-made Spreadsheet Templates

Several free and paid spreadsheet templates are available online, designed
specifically for futures trading. These templates often include pre-built
formulas, charts, and detailed tracking categories. They serve as a great
starting point, especially if you’re new to journaling.

Dedicated Trading Journal Software

For traders seeking more automation, dedicated trading journal platforms
offer advanced features like trade import from brokerage accounts, real-time
analytics, and multi-device access. While these tools go beyond a simple
spreadsheet, many still export data in spreadsheet format, allowing further
customization.

Tips for Maximizing the Benefits of Your
Futures Trading Journal Spreadsheet

Maintaining a futures trading journal spreadsheet is only effective if used



properly. Here are some practical tips:

- **Be Honest and Detailed:** Record every trade, including small losses and
emotional reactions. Transparency leads to better learning.

- **Review Regularly:** Don’'t just log trades; analyze them. Look for
recurring mistakes or profitable setups.

- **Use Visuals:** Incorporate charts and graphs to visualize your progress
and patterns.

- **Set Actionable Goals:** Based on your analysis, set specific targets like
reducing losses by a certain percentage or improving entry timing.

- **Combine with Backtesting:** Use your journal insights to refine and
backtest strategies before applying them live.

Why a Futures Trading Journal Spreadsheet Beats
Other Methods

Some traders rely solely on memory or verbal notes, but these methods lack
the precision and objectivity a spreadsheet offers. Unlike handwritten
journals, spreadsheets allow for quick data manipulation, easy backups, and
integration with other trading tools.

Moreover, spreadsheets are customizable to your unique trading style, whether
you focus on day trading, swing trading, or position trading futures
contracts. This flexibility ensures your trading journal evolves with your
experience and changing market conditions.

A properly maintained futures trading journal spreadsheet can transform how
you approach the markets. By embracing this practice, you’re not just
recording trades — you'’re building a roadmap to consistent growth and trading
mastery.

Frequently Asked Questions

What is a futures trading journal spreadsheet?

A futures trading journal spreadsheet is a tool used by traders to record,

track, and analyze their futures trades. It typically includes details such
as entry and exit points, trade size, profit and loss, and notes on market

conditions or strategy performance.

Why should I use a futures trading journal



spreadsheet?

Using a futures trading journal spreadsheet helps traders identify patterns,
evaluate strategies, manage risk, and improve decision-making by keeping a
detailed record of all trades and their outcomes.

What key features should a futures trading journal
spreadsheet have?

Important features include columns for trade date, contract details, entry
and exit prices, position size, stop loss and take profit levels, P&L
calculation, running total of equity, and space for notes or comments on the
trade.

Are there free futures trading journal spreadsheet
templates available?

Yes, there are many free templates available online on platforms like Excel
template sites, trading forums, and financial blogs. These templates can be
customized to suit individual trading styles and requirements.

How can I customize a futures trading journal
spreadsheet for my trading style?

You can customize the spreadsheet by adding or removing columns relevant to
your strategy, such as indicators used, trade duration, market conditions, or
emotional state during the trade, to gain deeper insights into your trading
performance.

Can a futures trading journal spreadsheet integrate
with other trading tools?

Yes, some advanced spreadsheets can be integrated with trading platforms or
data feeds via APIs or manual imports, allowing automatic data population and
real-time performance tracking, enhancing the efficiency of trade journaling.

Additional Resources

Futures Trading Journal Spreadsheet: An Essential Tool for Traders

Futures trading journal spreadsheet stands as an indispensable resource for
traders aiming to enhance their performance and maintain disciplined trading
habits. In the rapidly evolving landscape of futures markets, where precision
and timing are critical, keeping an accurate and detailed record of trades is
fundamental. A well-structured spreadsheet tailored specifically for futures
trading offers traders the ability to monitor, analyze, and refine their
strategies by capturing every nuance of their trading activity.



The significance of a futures trading journal spreadsheet goes beyond simple
record-keeping. It functions as a personalized database, enabling traders to
review past trades, identify patterns, and learn from mistakes or successes.
Unlike generic trading logs, a futures-specific journal incorporates
essential metrics such as contract size, margin requirements, tick values,
and expiration dates, which are crucial for futures markets but often
overlooked in broader trading journals. Understanding how to utilize and
optimize this tool can contribute substantially to a trader’s long-term
success.

Why Use a Futures Trading Journal Spreadsheet?

The futures market is characterized by its complexity and volatility. From
commodities like oil and gold to financial instruments such as treasury bonds
and stock indices, futures contracts require a detailed tracking mechanism.
Utilizing a futures trading journal spreadsheet serves multiple purposes:

Accountability and Discipline

Maintaining a comprehensive journal instills discipline. Traders are prompted
to enter trade rationale, entry and exit points, stop-loss levels, and other
relevant information before executing trades. This practice reduces impulsive
decisions driven by emotion and reinforces adherence to a trading plan.

Performance Analysis

A spreadsheet allows for systematic analysis of trade outcomes. By logging
key data points such as profit/loss, commission costs, and trade duration,
traders can calculate statistics like win rate, average gain/loss, and
expectancy. These insights are instrumental in tweaking strategies to improve
profitability.

Risk Management

Futures contracts are leveraged instruments, making risk management crucial.
A futures trading journal spreadsheet can track exposure per trade, margin
usage, and risk-reward ratios. This oversight helps prevent overleveraging
and ensures that risk parameters align with the trader’s overall portfolio
management plan.



Key Features of an Effective Futures Trading
Journal Spreadsheet

Not every spreadsheet is created equal. To truly benefit from journaling
futures trades, traders should look for or design spreadsheets with the
following attributes:

Comprehensive Data Fields

- Contract details (symbol, expiration date, tick size, and value)
- Entry and exit dates and times

- Entry and exit prices

- Position size and direction (long or short)

- Stop-loss and take-profit levels

- Commissions and fees

- Notes or trade rationale

Capturing these data points enables detailed post-trade analysis and
increases transparency in trade tracking.

Automated Calculations

Incorporating formulas to automatically compute profit/loss, percentage
returns, and cumulative results saves time and reduces errors. For instance,
calculating the dollar value per tick multiplied by the number of ticks
gained or lost can instantly provide trade profitability figures.

Visual Analytics and Charts

Including charts such as equity curves, win/loss histograms, and risk/reward
scatter plots can visually represent trading performance. Visual feedback can
often reveal trends that raw numbers may not immediately disclose.

Customization and Scalability

Traders’ needs evolve over time. A flexible spreadsheet should allow users to
add or modify columns, integrate new metrics, and handle increasing volumes
of data without becoming unwieldy or slow.



Popular Templates and Tools for Futures Trading
Journals

Several templates and software options cater to futures traders’ journaling
needs. While dedicated trading journal software offers robust features,
spreadsheets remain popular due to their accessibility and customization
potential.

Excel and Google Sheets Templates

Many traders prefer building or downloading Excel or Google Sheets templates
customized for futures trading. These templates often include built-in
formulas and dashboards. Key advantages include:

e Easy customization without coding knowledge

e 0ffline access (Excel) and cloud-based collaboration (Google Sheets)

e Integration with other personal finance or trading tools

However, spreadsheets may require manual entry unless integrated with data
feeds or APIs, which can be a limitation for high-frequency traders.

Dedicated Trading Journal Software

Platforms such as Edgewonk, TraderSync, and Tradervue offer futures-specific
journaling features with automated data imports, advanced analytics, and
community support. These services often require subscription fees but provide
functionality beyond what spreadsheets can offer, such as trade tagging,
psychological metrics, and broker integrations.

Best Practices for Maintaining a Futures
Trading Journal Spreadsheet

To extract maximum value from a futures trading journal spreadsheet, traders
should adopt disciplined habits and thoughtful data management strategies.



Consistency in Data Entry

Accurate and timely recording of trades is vital. Delays or incomplete
entries can lead to unreliable data, undermining the purpose of journaling.

Regular Review and Analysis

Periodic review of the journal, whether weekly or monthly, allows traders to
identify recurring mistakes or successful patterns. Setting aside time for
this analysis encourages continuous improvement.

Incorporate Psychological Notes

Trading is as much psychological as it is technical. Including notes on
emotional state, market conditions, or external factors during trades can
provide insights into behavioral influences on performance.

Backup and Security

Since trading journals contain sensitive financial data, maintaining backups
and securing the spreadsheet against unauthorized access is essential.

Challenges and Limitations of Using a
Spreadsheet for Futures Trading Journals

While spreadsheets are versatile, they are not without drawbacks.

e Manual Data Entry: Entering detailed trade information manually can be
time-consuming and prone to errors, especially for active traders.

e Data Integration: Real-time data feed integration is limited compared to
dedicated software, potentially reducing the accuracy of performance
analytics.

e Scalability Issues: As trade volume grows, spreadsheets may become
cumbersome to manage and slower to process complex calculations.

e Limited Psychological Tracking: Spreadsheets typically lack built-in
tools to track trader psychology or behavioral patterns intuitively.



Despite these limitations, many traders find spreadsheets to be a valuable
starting point before transitioning to more sophisticated journaling
platforms.

Conclusion: The Role of a Futures Trading
Journal Spreadsheet in a Trader’s Toolkit

In the highly competitive arena of futures trading, maintaining a detailed
and well-organized journal is not merely beneficial but arguably essential. A
futures trading journal spreadsheet provides a customizable, accessible, and
cost-effective solution for traders to log their trades, analyze performance,
and maintain discipline. While advanced software may offer enhanced
automation and analytics, the spreadsheet remains a foundational tool that
empowers traders to take control of their data and continuously evolve their
trading strategies. Through consistent use and thoughtful analysis, futures
traders can leverage their journals to transform raw trading activity into
actionable insights, ultimately improving their edge in the markets.
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futures trading journal spreadsheet: Futures Trading Journal Spreadsheet Journals for All
Staff, 2017-06-26 Blank Trading Log Get Your Copy Today! Large Size 8.5 inches by 11 inches
Enough space for writing Include Sections for: Trading Rules Trading Goals Trading Plan and
Strategy Trading Log Buy One Today and keep track of your trading.

futures trading journal spreadsheet: Futures Trading Journal Spreadsheet Journals for All
Staff, 2017-06-26 Blank Trading Log Get Your Copy Today! Portable Size 6 inches by 9 inches
Enough space for writing Include Sections for: Trading Rules Trading Goals Trading Plan and
Strategy Trading Log Buy One Today and keep track of your trading.

futures trading journal spreadsheet: The journey of a Cryptocurrency Trader. Trading on
futures markets Ienuc Llsipo, Apcennt Llripo, 2024-12-13 ABOUT THE AUTHORDENIS TSYRO,50
years old, lives in Estonia. He has been working in education and consulting for 18 years. More than
12,000 specialists have received additional education and improved their qualifications in
educational programmes under his management.Father of Arseniy Tsyro - the main character of the
book."'When I decided to write this book, I had two goals in mind. Firstly, as a father and a mentor
with a lot of experience, I want to help everyone who chooses a profession. Step by step, Arseniy and
I have travelled a long way and now together we will tell you how to learn crypto trading, what
dangers to avoid and how to keep a healthy psyche in such a turbulent market. Secondly, I would
like to talk separately about scalping - the most interesting trading strategy in a relatively stable
market. To truly understand the beauty of scalping, we will have to understand not only how the
cryptocurrency market works, but also how to cultivate the necessary trader's willpower’.- Denis
Tsyro‘If we talk about the most necessary quality of a trader, it is probably diligence. A person
should know why they came into the profession and should have the right qualities of character -
diligence, hard work ... You need determination to succeed’.- Arseniy Tsyro

futures trading journal spreadsheet: Futures Shock: an Introduction to Futures Trading
Joseph Gruberman, 2010-03-02 You may be shocked by this unbiased look at futures trading, written


https://santacruzdance.org/archive-th-184/futures-trading-journal-spreadsheet.pdf

especially for beginning and intermediate level students of and traders within the commodities
markets. This book is a companion resource to the free online futures trading game and learning
tool, LimitUpOnline. Try it at www.limituponline.com today!

futures trading journal spreadsheet: Introduction to Derivatives R. Stafford Johnson, 2009
Introduction to Derivatives: Options, Futures, and Swaps offers a comprehensive coverage of
derivatives. The text covers a broad range of topics, including basic and advanced option and futures
strategies, the binomial option pricing model, the Black-Scholes-Merton model, exotic options,
binomial interest rate trees, dynamic portfolio insurance, the management of equity, currency, and
fixed-income positions with derivatives, interest rate, currency, and credit default swaps, embedded
options, and asset-backed securities and their derivatives. With over 300 end-of-chapter problems
and web exercises, an appendix explaining Bloomberg derivative information and functions, and an
accompanying software derivatives program, this book has a strong pedagogical content that will
take students from a fundamental to an advanced understanding of derivatives.

futures trading journal spreadsheet: Welcome to My Trading Room, Volume II Jacques
Magliolo, 2017-10-11 Volume two of Welcome to my Trading Room is a practical set of guidelines to
trading; starting with how stockbroking will change over the next decade, followed by an overview of
why securities fluctuation. This more analytical section includes an explanation of equites, cash and
bond cycles and how these influence shares price movements-which is expanded into how indices
work and why they are important for traders to understand. The reader is introduced to traditional
valuation techniques. This volume also details factors to help traders to establish their own
brokerage firm and how to mentally prepare for a career as a trader. It is also the critical start of
establishing principles and rules to trade effectively, with discipline, and knowledge. The text ends
with trading insights to give novice traders an advantage in their new careers.

futures trading journal spreadsheet: Richer than Buffett Jacques Magliolo, 2013-04-02 Using
the billionaire American investor Warren Buffett as an example, bestselling international author
Jacques Magliolo illustrates cutting-edge trading strategies to succeed in today's highly volatile and
hostile global markets. This book is at the forefront of interpreting what traders need to do to
survive and prosper in a rapidly changing South African and global environment. Richer than Buffet
explains the differences between an investor and a day trader, the mental attitude required to trade,
and the steps to follow to trade daily and to do so for a living. It outlines why day trading does not
have to be complicated and sets out in simple, jargon-free language the few basic strategies, in
combination with simple tools and day trading indicators, that can mean the difference between
success and failure. This book will open the door to your trading skills and show you how to profit
from both good times and from bad. Jacques Magliolo is the author of 12 financial books, including
the bestselling Become Your Own Stockbroker, The Guerrilla Principle, Lore of the Global Trader
and Master Trader.

futures trading journal spreadsheet: Alice TM Stuart Kells, 2024-04-03 In the 1980s and 90s,
amid an explosion in international money flows, a handful of people saw a new financial future and
staked claims in it, triggering a battle to control the world's money markets. With phenomenal
profits at stake, the conflict would go all the way to the United States Supreme Court, in a case that
involved not just the largest Wall Street banks against each other, but also the tech behemoths of
Silicon Valley. The extraordinary story of Alice Corporation, a company created to reimagine
financial markets, brings together an unlikely cast of characters: renowned author Kate Jennings,
international banking insider lan Shepherd, Enron CEO Jeffrey Skilling, German-born World War 11
historian Sigrid MacRae, J.P. Morgan deputy chair Roberto Mendoza - and his dog, Stanley. In the
tradition of Michael Lewis's Flash Boys and The Big Short, Alice is a story of ground-breaking
insights, legal intrigue and improbable friendships. Pinpointing the likely causes of the next financial
crisis, Alice reveals the fight to build a safer, fairer financial future.

futures trading journal spreadsheet: Journal of Computer Applications, 1986

futures trading journal spreadsheet: Encyclopedia of Information Systems: S-Z, Index , 2003

futures trading journal spreadsheet: Farm Journal , 2000




futures trading journal spreadsheet: PrimeXBT Trading Anand Kumar, 2024-09-02 Book
About Crypto & Forex Trading by PrimeXBT is a valuable resource for traders aiming to excel in the
modern financial markets. By combining an introduction to PrimeXBT’s platform with
comprehensive coverage of crypto and forex trading strategies, technical and fundamental analysis,
and risk management, the book equips readers with the knowledge and tools needed for successful
trading. Whether you're new to trading or looking to enhance your existing skills, this book offers a
thorough and practical guide to navigating the complexities of crypto and forex markets on
PrimeXBT.

futures trading journal spreadsheet: Journal of Management Information Systems ,
1999

futures trading journal spreadsheet: Manual of Business German Paul Hartley, Gertrud
Robins, 1996 The Manual of Business German is the essential companion for all who use German for
business communication. The Manual is divided into five sections covering all the requirements for
business communication, whether written or spoken. Fully bilingual, the Manual is of equal value to
the relative beginner or the fluent speaker. Features include 40 spoken situations, from booking a
ticket to making a sales pitch; 80 written communications covering memos, letters, faxes and
resumes; facts and figures on the countries that use the language; a handy summary of the main
grammar points; and a 5000-word two-way glossary of the most common business terms. Written by
an experienced native and non-native speaker team working in business language education, this
unique Manual of Business German is an essential one-stop reference for all students and
professionals studying or working in business and management where German is used.

futures trading journal spreadsheet: Market Risk Analysis, Boxset Carol Alexander,
2009-02-24 Market Risk Analysis is the most comprehensive, rigorous and detailed resource
available on market risk analysis. Written as a series of four interlinked volumes each title is
self-contained, although numerous cross-references to other volumes enable readers to obtain
further background knowledge and information about financial applications. Volume I: Quantitative
Methods in Finance covers the essential mathematical and financial background for subsequent
volumes. Although many readers will already be familiar with this material, few competing texts
contain such a complete and pedagogical exposition of all the basic quantitative concepts required
for market risk analysis. There are six comprehensive chapters covering all the calculus, linear
algebra, probability and statistics, numerical methods and portfolio mathematics that are necessary
for market risk analysis. This is an ideal background text for a Masters course in finance. Volume II:
Practical Financial Econometrics provides a detailed understanding of financial econometrics, with
applications to asset pricing and fund management as well as to market risk analysis. It covers
equity factor models, including a detailed analysis of the Barra model and tracking error, principal
component analysis, volatility and correlation, GARCH, cointegration, copulas, Markov switching,
quantile regression, discrete choice models, non-linear regression, forecasting and model evaluation.
Volume III: Pricing, Hedging and Trading Financial Instruments has five very long chapters on the
pricing, hedging and trading of bonds and swaps, futures and forwards, options and volatility as well
detailed descriptions of mapping portfolios of these financial instruments to their risk factors. There
are numerous examples, all coded in interactive Excel spreadsheets, including many pricing
formulae for exotic options but excluding the calibration of stochastic volatility models, for which
Matlab code is provided. The chapters on options and volatility together constitute 50% of the book,
the slightly longer chapter on volatility concentrating on the dynamic properties the two volatility
surfaces the implied and the local volatility surfaces that accompany an option pricing model, with
particular reference to hedging. Volume IV: Value at Risk Models builds on the three previous
volumes to provide by far the most comprehensive and detailed treatment of market VaR models
that is currently available in any textbook. The exposition starts at an elementary level but, as in all
the other volumes, the pedagogical approach accompanied by numerous interactive Excel
spreadsheets allows readers to experience the application of parametric linear, historical simulation
and Monte Carlo VaR models to increasingly complex portfolios. Starting with simple positions, after



a few chapters we apply value-at-risk models to interest rate sensitive portfolios, large international
securities portfolios, commodity futures, path dependent options and much else. This rigorous
treatment includes many new results and applications to regulatory and economic capital allocation,
measurement of VaR model risk and stress testing.

futures trading journal spreadsheet: Stock Trading Journal Spreadsheet Journals for All
Staff, 2017-06-26 Blank Trading Log Get Your Copy Today! Portable Size 6 inches by 9 inches
Enough space for writing Include Sections for: Trading Rules Trading Goals Trading Plan and
Strategy Trading Log Buy One Today and keep track of your trading.

futures trading journal spreadsheet: Dr. Dobb's Journal , 2007

futures trading journal spreadsheet: Stock Trading Journal Spreadsheet Journals for All
Staff, 2017-06-26 Blank Trading Log Get Your Copy Today! Large Size 8.5 inches by 11 inches
Enough space for writing Include Sections for: Trading Rules Trading Goals Trading Plan and
Strategy Trading Log Buy One Today and keep track of your trading.

futures trading journal spreadsheet: Market Risk Analysis, Practical Financial Econometrics
Carol Alexander, 2008-05-27 Written by leading market risk academic, Professor Carol Alexander,
Practical Financial Econometrics forms part two of the Market Risk Analysis four volume set. It
introduces the econometric techniques that are commonly applied to finance with a critical and
selective exposition, emphasising the areas of econometrics, such as GARCH, cointegration and
copulas that are required for resolving problems in market risk analysis. The book covers material
for a one-semester graduate course in applied financial econometrics in a very pedagogical fashion
as each time a concept is introduced an empirical example is given, and whenever possible this is
illustrated with an Excel spreadsheet. All together, the Market Risk Analysis four volume set
illustrates virtually every concept or formula with a practical, numerical example or a longer,
empirical case study. Across all four volumes there are approximately 300 numerical and empirical
examples, 400 graphs and figures and 30 case studies many of which are contained in interactive
Excel spreadsheets available from the the accompanying CD-ROM. Empirical examples and case
studies specific to this volume include: Factor analysis with orthogonal regressions and using
principal component factors; Estimation of symmetric and asymmetric, normal and Student t GARCH
and E-GARCH parameters; Normal, Student t, Gumbel, Clayton, normal mixture copula densities,
and simulations from these copulas with application to VaR and portfolio optimization; Principal
component analysis of yield curves with applications to portfolio immunization and asset/liability
management; Simulation of normal mixture and Markov switching GARCH returns; Cointegration
based index tracking and pairs trading, with error correction and impulse response modelling;
Markov switching regression models (Eviews code); GARCH term structure forecasting with
volatility targeting; Non-linear quantile regressions with applications to hedging.

futures trading journal spreadsheet: Come Into My Trading Room Alexander Elder,
2002-04-26 The trading bible for the new millennium In Come Into My Trading Room, noted trader
and author Dr. Alexander Elder returns to expand far beyond the three M's (Mind, Method, and
Money) of his bestselling Trading for a Living. Shifting focus from technical analysis to the overall
management of a trader's money, time, and strategy, Dr. Elder takes readers from the fundamentals
to the secrets of being a successful trader--identifying new, little known indicators that can lead to
huge profits. Come Into My Trading Room educates the novice and fortifies the professional through
expert advice and proven trading methodologies. This comprehensive trading guide provides a
complete introduction to the essentials of successful trading; a fresh look at the three M's, including
a proven, step-by-step money management strategy; and an in-depth look at organizing your trading
time. Come Into My Trading Room reviews the basics of trading stocks, futures, and options as well
as crucial psychological tactics for discipline and organization—with the goal of turning anyone into
a complete and successful trader. By showing traders how to combine the elements of mind, method,
and money, Come Into My Trading Room gives readers the knowledge and insight to enter the
market with confidence and exit with profits. Unparalleled depth and a wide range of coverage will
keep all levels of traders engaged, informed, and returning to Come Into My Trading Room again



and again. Dr. Alexander Elder (New York, NY) is a professional trader, technical analysis expert,
and practicing psychiatrist. He is the founder of Financial Trading Inc., providing intensive trading
camps to traders all over the world. Elder's first book Trading for a Living (Wiley: 0471592242) and
the companion study guide have sold over 160,000 copies.
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