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The following are resources that I actively use or have used in my own trading.  There are many, many other good sites and services out there, but I’m most comfortable listing those that I know from the inside.

Data and Research

www.tickdata.com
Historical intraday data on futures; clean, with user-friendly software for dividing data into time segments and downloading to Excel and other applications.  Very good customer support.

www.pinnacledata.com
Very complete daily and weekly historical data covering trading history back to the 1920s in some cases.  Advance-decline statistics, new highs/lows, indexes, volume, VIX, etc. as well as weekly monetary data, interest rates, sentiment, and breadth.  Easy to download to Excel and other applications.

www.realtick.com
This is my major source of data.  The Townsend RealTick software is a complete trading platform for stocks, futures, and options with excellent charting features, built-in studies, and a reliable data feed.  Intraday data can be downloaded from their servers manually or can populate Excel sheets automatically through DDE links that are relatively easy to set up.

www.salford-systems.com
If modeling data is your thing, the Salford Systems CART and MARS programs are worth a look.  I personally use CART, which treats data in a categorical fashion (e.g., predicting whether market will be up or down); MARS is a regression program for continuous data.  The software is very user friendly considering its power and complexity, and there are informative papers and material on the site.

Online Charting and Market Information

www.decisionpoint.com
Probably the best site for technical analysis data on the Web.  Many, many charts of indicators, indexes, sectors, interest rates, etc. on different time frames.  There are some unique charts here, including advance-decline stats specific to the SP 500 and ND 100 and proprietary indicators such as the PMO, a momentum measure not unlike the DSI found on the Trading Psych Weblog.  It’s a very good way to scan charts of multiple individual stocks quickly.

www.moneycentral.com
This is the MSN Money site, which is my favorite financial portal.  Excellent columns on trading and investing (including the work of Niederhoffer/Kenner and Markman), data and research tools on individual companies, and a particularly useful stock rating system called StockScouter that is somewhat similar to the Value Line system.  There is also a wealth of information on personal finance.

www.lowrysreports.com
This service is delivered either daily or weekly by PDF and summarizes market action with a number of proprietary indicators, including “buying power” and “selling pressure”.  The service follows an unweighted measure of stock market performance and offers timing signals for the market.  Very solid work, IMHO.

www.quote.com
This service is now part of Lycos Finance.  It has a java-based real-time quotation and charting service that is quite affordable.  I use it as a backup data source and as a way of casually following the market in real time when I am not actively trading.  The main screen keeps tabs on major indexes, the SP premium, and the NYSE TICK and charts can be toggled to different time frames easily.

www.barchart.com
If you dig around this site, you’ll find a number of unique features.  In addition to data and charting, the site compiles statistics on the number of stocks that meet various technical analysis criteria (e.g., how many stocks are above their X period moving average).  A very interesting feature follows the performance of various indicators for any stock you want to follow.  The site summarizes buy and sell signals for the past two years and the profit/loss over that time.  Nice watchlist board lets you follow multiple stocks easily in real time.

Worthwhile Web Sites and Information Sources

www.google.com
Everyone knows Google for its search engine, but its news service is first-rate, with many links to international news sources and rapid updating of stories.  It’s a search engine for news, and you can find just about anything about anything newsworthy on the site.  

www.dailyspeculations.com
This is the site for the Speculators, Victor Niederhoffer and Laurel Kenner.  A potpourri of market insights are regularly posted to the site, as well as occasional market predictions.  If you liked the book Practical Speculation (reviewed in the articles section of my site), you’ll like this site.

www.deutsche-bourse.com
What’s happening in Europe before the American markets open?  This site follows the large cap DAX stocks, but also the small and midcap German stocks, as well as tech issues.  Regularly updated intraday charts of those indexes as well as the Eurostoxx 50 make it easy to see what the trends look like.  I have found that the German markets often lead the American SP market (both Globex and regular sessions) and that trending moves in the DAX that are confirmed by the mid and small cap markets are particularly worth paying attention to.

www.briefing.com
I find this site particularly helpful for staying on top of economic reports that are due and consensus estimates for those reports.  The stock ticker feature follows the market at intervals during the day and is a quick and dirty way of staying on top of the market if you don’t have time to be following real-time charts.  Interesting company and industry news and perspective as well.

www.traderslibrary.com
Quite a collection of trading-related books for sale, often at attractively discounted prices.  TL has also sponsored conferences/seminars and publishes their own books.  

www.activetradermag.com
Active Trader Magazine has a number of worthwhile articles for traders, many of which have been well-researched and thought-out.  Editor Mark Etzkorn has done a fine job of offering content for both experienced and neophyte traders, without unduly watering down the publication.

www.sfomag.com
Stock Futures Options Magazine (SFO Magazine) is a publication I have written for on numerous occasions.  The editor, Gail Osten, tackles her work with integrity and consistently lines up articles that cover a broad range of topics, from industry developments to trading techniques.  

www.traders.com
Technical Analysis of Stocks and Commodities is a well-known magazine that covers trading techniques, interviews with market movers, and reviews of trading products.  It has been a consistent source of interesting ideas over the years.  I find the reviews and articles informative and refreshingly free of hype.

www.futurestruth.com
Excellent site and publication for traders interested in mechanical systems.  They track system performance in real time and publish worthwhile articles on system development and trading.  John Hill strikes me as someone with integrity in this industry, and he has been helpful to many system developers.

Miscellaneous

www.breakoutfutures.com
This is a site for Mike Bryant’s swing trading system, MiniMax II.  The system is well-documented, reasonably priced, and given excellent support.  Mike trades the system himself and makes the real-time results available online.  He also makes periodic improvements to the system and publishes an informative newsletter for subscribers.  Worth a look.

www.lbrgroup.com
This is a training site run by Linda Bradford Raschke.  There are many worthwhile articles and interviews on the site, and the chat-based services allow you to watch Linda and her traders actually implement the strategies they teach.  Guest lecturers periodically appear, offering further education.

www.woodsonwave.com
Dale Woodson offers an advisory service based on Elliott Wave timing.  I’ve long been an Elliott skeptic, but there’s no denying that Dale has made good calls on intermediate-term market timing that have placed him at or near the top of the Timer Digest rankings.  His newsletters are informative and unambiguous, and the service is reasonably priced.  

Formula Research

Nelson Freeburg is one of the premiere testers and developers of trading systems in the country.  His service features a new, tested system each issue, with thorough disclosure and documentation.  The price is reasonable, and the systems cover the gamut of short-term trading, longer-term trading, and systems for bonds, currencies, and stocks.  He has published these systems since 1991 and back issues are available for subscribers.  A few of the systems can also be purchased on disk, complete with historical data.  I don’t have a web address for Nelson, but you can get a complimentary issue by calling him at (800) 720-1080.

www.brownco3.com
If you’re a stock trader or trader of Exchange Traded Funds such as SPY and QQQ, Brown and Company is worth looking at.  I have found the commissions to be very competitive--$5 per trade—and customer service to be responsive.  Best of all, when I’ve compared executions against my stream of time and sales, I find that my fills are generally quite good.  Very frequent and short-term traders will want a direct access platform and access to futures markets (see the RealTick entry above), but for the longer-term stock trader, this has a nice combination of low cost and solid service.  

