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# -*- coding: utf-8 -*- 8 Backtrader2tFAHFE (/\) TimeFrame

from __future__ import (absolute_import, division, print_funct

unicode_literals) 9 BacktraderZ{t A FE-PortfolioZkFIAY...

import datetime # For datetime objects 10 Backtrader2 L A2 IRESIHRE (+)
import pandas as pd

import backtrader as bt
11 BacktraderEt FAHE-FEN—EEE...
class MySignal(bt.Indicator):
lines = ('signal',)
params = (('period', 30),)

def __init__(self):
self.lines.signal = self.data - bt.indicators.SMA(peri

if __name__ == "__main__":

cerebro = bt.Cerebro()

dataframe = pd.read_csv('dfqc.csv', index_col=0, parse_dat

dataframe[ 'openinterest'] = @

data = bt.feeds.PandasData(dataname=dataframe,
fromdate = datetime.datetime(2015,
todate = datetime.datetime(2016, 1
D)

# Add the Data Feed to Cerebro

cerebro.adddata(data)

cerebro.add_signal(bt.SIGNAL_LONGSHORT, MySignal, subplot=

# XERER, ERERR

# cerebro.signal_accumulate(True)

cerebro.broker.setcash(10000.0)

cerebro.addsizer(bt.sizers.FixedSize, stake=10)
cerebro.broker.setcommission(commission=0.0) i NER 4
print('Starting Portfolio Value: %.2f' % cerebro.broker.ge BB E AT IE
cerebro.run()
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