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import backtrader as bt

class St(bt.Strategy):
def start(self):
self.counter = 0

def next(self): # SRPELME—K
self.counter += 1

txt = []

txt += ['{:04d}'.format(self.counter)]

txt += ['{:04d}'.format(len(self))]

txt += ['{:04d}'.format(len(self.data))] # IIEKEEERSFERNLNNARERE
txt += ['{}'.format(self.datetime.datetime().isoformat())]

txt += ['{:.2f}'.format(self.data.close[0])]

print(',"'.join(txt))

if self.counter % 10: # TIRF10IR1DHE, HITIRME
return

# Enter with 1 or revers with twice the opposite (2 or -2)
if self.position.size <= 0:
print('-- ORDER BUY')
self.buy(size=abs(self.position.size x 2) or 1)
else:
print('-- ORDER SELL')
self.sell(size=-abs(self.position.size *x 2) or -1)

def notify_order(self, order):

if order.status == order.Completed:
print('-— BEGIN ORDER COMPLETED —-')
txt = []

txt += ['{:04d}'.format(self.counter)]
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print('—— END ORDER COMPLETED —-')
print('-— PORTFOLIO SIZE:', self.position.size)

cerebro = bt.Cerebro()
data = bt.feeds.BacktraderCSVData(

dataname='../../datas/2006-min-005.txt",
timeframe=bt.TimeFrame.Minutes

)

cerebro.replaydata(data, timeframe=bt.TimeFrame.Minutes, compression=60) # 7

cerebro.addstrategy(St)

repro. run
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