Reinforcement Learning-Based
Strategies for High-Frequency Trading
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Abstract

With the rapid advancement of technology and the rise of artificial intelligence,
fintech has also flourished. Among these developments, a Q-learning-based
high-frequency trading agent system stands out by gradually learning market price
fluctuations and trade instructions. The agent system is capable of making optimal
trading decisions in a dynamic market environment. The core of this strategy lies in
leveraging the Q-learning algorithm to continuously adapt to changes in market
conditions, thereby enhancing the expected returns of the trading strategy. Our goal is
to maximize cumulative returns and improve the overall performance of the strategy
in real-world scenarios that account for trading costs.
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2. Research Methodology
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3. Experimental Results
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Hyperparameters Setting
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Testing Result
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