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Kak nogobpartb BbIUTPbILLHY CTpaTeruo Ha ouHaHCOBOM
(Bas/IlOTHOM) pbIHKE, B yLLIEepP6 oCTaslbHbIM yYaCTHUKaM

(“zero sum game”)?
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MyﬂbTI/I-areHTHaFI CUMYNALUNA 6I/Ip>KeBbIX TOProB
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Cumynaumnsa Topros Ha nctopun (“backtesting”)
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Optimization Space for Active Portfolio Management
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https://arxiv.org/abs/2107.07769
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https://ieeexplore.ieee.org/document/9686345
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Operational Space for Market Maklng
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Operational Space for Market Making
(Simplified)
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Adaptive Multi-Strategy Agent
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Real-time model-based
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ROI for adaptive MM strateav
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Evaluating Adaptive Multi-Strategy Grid Market Making, No Predictions (Investment: USD 51727.632000000005)
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Simulation and Backtesting for Strategy Selection
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Publications

Architecture of Automated Crypto-Finance Agent
https://ieeexplore.ieee.org/document/9686345
https://arxiv.org/abs/2107.07769

Adaptive Multi-strategy Market Making Agent
https://link.springer.com/chapter/10.1007/978-3-030-93758-4 21

Adaptive Multi-Strategy Market-Making Agent For Volatile Markets
https://arxiv.org/abs/2204.13265

Causal Analysis of Generic Time Series Data Applied for Market Prediction
https://arxiv.org/abs/2204.12928

Social Media Sentiment Analysis for Cryptocurrency Market Prediction
https://arxiv.org/abs/2204.10185
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