FINA-455 Building a Profitable Trading System (using technical analysis)
Final Exam topic weights, FINA 455P – Fall 2016
Format: 
100 multiple choice questions in 3 hours
50% weighting of your final course grade
Similar style to the midterm

The final Exam will be cumulative with the following approximate weightings:  40% from chapters covered before the midterm, and 60% on chapters covered from after the midterm to the end of the course

Here is an example topics that you can expect to see on your final exam:
Weightings:
Pre-Midterm Chapters





40%
1. Technical Analysis theory/Dow theory   

  7 %

2. Behavioural Finance



    
  5%



3. Chart construction 


               

  3%

4. Trend analysis and moving averages


13%

5. Chart Patterns



    

12%  
Post-Midterm Chapters 




60%
6. Momentum




    

24% 
7. Cycle & EWT 





12%
8. High Frequency trading




  2%
9. Trading systems





  3%

10. Intermarket analysis




  7%

11. Sentiment & flow of funds
 


  7%

12. Selection of markets, issues, trading & port. Mgmt.   5%
What to Know:
· Reading the chapters and our lecture class notes on topics that we covered in class will be the best preparation for your exam. 

· Below is a comprehensive by not exhaustive chapter by chapter summary, of the most testable and untestable topics to know for your exam. (See the excel course schedule for exact page numbers in each chapter).

Essentially focus on the topics that we discussed most in class:
Lecture 1 - Intro to TA & Dow Theory

· MTAEF, class notes and chapter readings 

· Trend

· Dow Theory; Ch 6
· Objectives of Dow Theory
· Main assumptions of Dow Theory
· Main assumptions of TA
Lecture 2 – Behavioral Finance / Coursepack - Aronson Ch7
· Class notes

· Behavioural finance cognitive errors, feedback theory
· Market Microstructure
· Lecture notes
Lecture 3 - Trend Analysis; Ch 12, 13, 14
· MTAEF, Class notes and chapter readings 

· Support resistance, trendlines, channels, trading range 
· Breakouts, stops, risk/reward

· Moving averages; simple, exponential, but no calculations, no DMI, no ADX, no Bollinger bands 
· History & construction of charts

· MTAEF, class notes and chapter readings 

· Ch 11

· P&F charting – main characteristics, how to construct 
Lecture 4 - Pattern analysis; Ch 15, 16
· Class notes and chapter readings 

· Basic candlestick patterns only; dojis, engulfing
· Measured move or rule calculations for all patterns

· All triangles (except DIAMOND), wedges, pennant, flag 
· Head & shoulders

· Double, triple top, cup and handle

· P&F basic concepts on 1 point & 3 point reversal price charts; no P&F patterns 
· Different types of gaps

· Money management basics
Lecture 5 – Short term bar and candle patters; Ch 17
· Class notes & chapter readings 
· All bar, short term candle patterns, gaps
Lecture 6 – Momentum & other volume oscillators; Ch 18

· Class notes & chapter readings 
· RSI, Stochastics, MACD, ROC, OBV, Volume oscillators

· Divergences, no positive reversal signals
Lecture 7 – System testing Trading Systems; Ch 22, 23
· Characteristics of a trading system
Lecture 8 – High frequency trading (coursepack)
                – Temporal Cycles Ch 9, 19, 
              Qualities, principles of cycles

· Translation

· Different types of cycles
 Lecture 9 – TA & portfolio management, selection of markets & issues, 



trading and investing; Ch 21

· MTAEF, Chapter readings, Class notes

· CANSLIM parameters, definitions

· O’Shaughnessy method
                - Elliott Wave; Ch 20


· Fibonacci retracements

· Basic EWT

Lecture 10 – Relative Strength & Flow of funds; Ch 21, 10
· Class notes & chapter readings
Lecture 11 – Market sentiment indicators; Ch 7
Lecture 12 – Intermarket Analysis, 
· Class notes and chapter readings (Course pack John Murphy Ch. 17 – all)
A word on pursuing your interest in TA

· To pursue your CMT designation visit: www.mta.org
· To be a member of the Canadian Society of Technical Analysts Montreal or other chapters visit: www.csta.org


