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Abstract

This talk will present how to use statistical learning to build online algorithms to solve
different issues encountered in optimal execution. Firstly some aspects of stochastic algo-
rithms will be introduced. Then applications to optimal execution will be developed like
finding the optimal posting price, splitting volume across different trading destinations and
building intraday volume curves (for implementation shortfall or VWAP).

∗Speaker

sciencesconf.org:montecarlo16:113891


