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Abstract: 
Intraday trading poses challenges for individuals seeking efficient decision-making amidst market dynamics. 

This article explores the development of a groundbreaking algorithmic trading platform, integrating machine 

learning models and real-time data fetching. Tailored for college students and professionals, the platform 

empowers users to design and optimize trading algorithms with ease. The project unfolds in two phases: 

classical machine learning models and advanced techniques like ARIMA and deep learning. Offering granular 

customization, robust back testing, and live testing integration with an Indian brokerage, the platform stands 

out for its versatility. Comparative analysis highlights its unique emphasis on user-defined algorithms and the 

incorporation of diverse machine-learning models, setting it apart from specialized solutions. The project 

signifies a leap forward in simplifying intraday trading, presenting a comprehensive, customizable, and 

practical solution for strategic decision-making in dynamic market environments. 
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1. Introduction: 

 This article delves into the creation of an innovative algorithmic trading platform designed to 

make trading accessible and efficient. Intraday trading is a dynamic and time-consuming endeavor, 

posing challenges for individuals with limited time resources. The introduced algorithmic trading 

platform seeks to bridge this gap by the power of machine learning models. The overarching goal 

is to create a customizable and user-friendly solution that allows individuals to define, test, and 

optimize their trading algorithms on historical data. 

 

2. Related Work: 

While the landscape of algorithmic trading is populated with various platforms, this project stands 

out due to its unique customization capabilities and the integration of machine learning models for 

decision-making [1]. Previous works have explored the intersection of machine learning and 

trading, but this project distinguishes itself by offering a more accessible interface and the ability 

to comprehensively backtest trading strategies [2]. 

3. Proposed Methodology: 

The project unfolds in two distinctive phases. In Phase 1, classical machine learning models such 

as Linear Regression, Logistic Regression, and Decision Tree Classifier take center stage. Phase 

2 introduces advanced techniques, including the integration of the ARIMA model for trend 
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analysis and deep learning models like Perceptron and LSTM [3,4]. User-defined algorithms guide 

the labeling and training of historical datasets, offering a personalized touch to the trading 

strategies. 

 

4. Comparison with Other models: 

In a comparative analysis with other articles in the domain, this project distinguishes itself through 

its emphasis on customization and user-defined algorithms. While some articles may focus on 

specific strategies or models, the proposed platform accommodates a broad spectrum of 

approaches. The integration of both classical and advanced machine learning models adds a layer 

of versatility, setting it apart from more specialized solutions. 

1. KNN Model [k=11]: 

 

2.LR Model 
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3.SVC Model 
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5. Discussion: 

The project's standout feature lies in its flexibility and the incorporation of diverse machine 

learning models. User-defined algorithms empower individuals to tailor strategies according to 

their unique preferences, risk tolerance, and market outlook. The backtesting functionality emerges 

as a crucial component, allowing users to simulate the performance of their algorithms on historical 

data, providing invaluable insights into potential strengths and weaknesses. 

 

6. Advantages and Uniqueness: 

 
Granular Customization: Users have unparalleled freedom to define their trading algorithms based 

on individual preferences, risk appetite, and market outlook. 

Robust Backtesting: The platform provides a robust backtesting feature, enabling users to evaluate 

the historical performance of their algorithms under various market conditions, and enhancing 

strategic refinement. 

Live Testing Integration: Live testing with an Indian brokerage, supporting both Paper Money and 

Real Money trading, elevates the practicality and applicability of the platform to real-world 

scenarios. 

Diverse Machine Learning Models: Incorporating classical and advanced machine learning models 

enhances the platform's predictive capabilities, enabling more nuanced and accurate decision-

making. 

7. Conclusion: 

In conclusion, the project represents a significant leap forward in streamlining intraday trading for 

individuals with limited time. By synergizing user-defined algorithms with a diverse array of 

machine learning models, the platform offers a unique and versatile solution. The emphasis on 

customization, comprehensive backtesting, and integration with live trading scenarios positions 

the project as an indispensable tool for those seeking to optimize their trading strategies. As the 

project evolves, continuous refinement and user feedback will contribute to its effectiveness in 

navigating the ever-changing landscape of algorithmic trading. 
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