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Using an interdisciplinary approach with Pl
and Co-I's from business, education, and
computer science, we close this gap and
provide undergraduate students with
research opportunities to explore and
develop their own investment strategies. In
this setting, students can enhance their
financial literacy and practice ethical
iInvesting.

The collaborative group project using the Backtester (hereafter referred to
as the Project) provided me with new insights into quantitative investment
strategy.
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Backtester teaching platform to enhance

This project on applying
students’ financial literacy, self-regulated
and lifelong learning capacities, fostering
undergraduate research and collaborative
learning, and improving the functionality and

usability of the platform.

(while (not= (get-date) "2016-12-27") ;2016-12-30 / 2015-12-14
(do

(def tics (deref awvallable-tics) ) ;20 ms

(def MA55-vec-aapl-delay (get-prev-n-days :PRC 55 "AAPL") ]
(def MA8-vec-aapl-delay (get-prev-n-days :PRC 8 "AAPL" )]
(def MA21-vec-aapl-delay (get-prev-n-days :PRC 21 "AAPL")
(def MA3-vec-aapl-delay (get-prev-n-days :PRC 3 "AAPL" )]

[let | [MA55-d MA8-d MA21-d MA3-d| | (moving-average :FRC MAS5-vec-aapl-delay)

(next-date
(def tics (deref available-tics)) ;20 ms
(def MA55-vec-aapl (get-prev-n-days :PRC 55 "AAPL") ]
|def MAB-vec-aapl (get-prev-n-days :PRC 8 "AAPL") )

In today’s finance and management education,
students’ abilities and readiness to undertake self-
directed learning and lifelong learning is very
important because they will need to tackle novel,
unforeseen problems when they enter the industry.
However, there are barriers to students’ development
of self-regulated learning, especially in the area of
iInvestment strategy formulation. It is very challenging
to provide students with an authentic learning
environment in classroom settings for them to test
their investment strategies.

| plan to apply what | learned from the Project to my future study.
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To this end, the Backtester as a technology-
enhanced teaching platform developed by the
project team provides immediate feedback to
students on their self-developed strategies, thus
enabling them to reflect and improve iteratively.
Moreover, reflective journals and surveys will be used
to improve not only students’ investment strategies,
but also the Backtester teaching platform itself.

Click to

go to the project website:
WELCOME TO THE CLOJURE

BACKTESTING LIBRARY

<>

CLOJURE

BACKTESTING
INTRODUCTION

Welcome to the Clojure Backtesting Library! This is an open-source library for quantitative finance and trading

HOME developed at the HKU Business School.

ABOUT

FEATURES

EXAMPLES
- = Support for large data files

ARCHIVES

The library has been tested with data up to 30 GB large.

= ALl native types
All the datatypes used to store data is native Clojure (or Java) types!

= Lazy operations
Some operations will not be executed immediately. Dataframe will intelligently pipeline the operations
altogether in computation.

= Built-in indicators
Commeon technial indicators such as Relative Strength Index (RSI) and Exponential Moving Average
(EMA) are integrated within the Llibrary.

= Write your unique trading strategy

Making use of the variety of APIs, you could customise your own strategy and enjoy the advantages of
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https://clojure-finance.github.io/clojure-backtesting-website/

