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TIME OPEN HIGH LowW CLOSE los 303 1M
2020.07.231 106.827 106.841 106.826 106.84
2020.07.231 106.84 106.841 106.831 106.833
2020.07.231 106.832 106.836 106.826 106.836 5M SOM 4H

9: 7F—XEUF DN




TOYAMA
Prefectural
University

4.1 T—2ERHE

[¥ 10: Tick 57— X EUSDH|

[¥] 11: resample %

13/18
time price time open high low close

0 2020/12/11451 104.283 2020/12/11 457, 1042975 104.3005 104.2955 104.3005
1 2020/12/114:51 104.283 2020/12/11 4:57 104301 104.3015 104.3005 104.3005
2 2020/12/114:51 104.283 2020/12/11 4:57 104.3015 104.3015 104.3005 1043005
3 2020/12/114:51 104.283 2020/12/11 4:58 104.3005 104.3055 104.3005 104.3055
4 2020/12/11 451 104.283 2020/12/11 4:58 104305 104.3065 1043045 104.3055
5 2020/12/11 451 104.283 2020/12/114:58 104.3065 104.3065 104.2995 1043
6 2020/12/11 451 104.283 2020/12/11 4:58 104.3025 104.3025 1042975 104.2985
7| 2020/12/11 451 104.283 2020/12/11 4:58 1043015 1043015 1042995 104.2995
8| 2020/12/114:51| 104.283 2020/12/114:58 1043 104301 1043 1043005
9| 2020/12/11 451 104.283 2020/12/114:59 104301 104301 104294 1042975
10 2020/12/11 4:51 104.283 e

11 2020/12/11 41 104283 2020/12/11 4:59. 104297 104.2975 104.2935 104.2945
12 2020/12/114:51 104283 2020/12/11 4:59. 104.2955 104.2965 104.2945 104.2955
13 2020/12/11 451 104.283 2020/12/11 4:59) 104.2945 104297 104.2945 104.297
14 20%0/12/114:51 104.283 2020/12/11 4:59. 104.2965 104.2985 104.2965 104.2985
15 2020/12/11 451 104.283 2020/12/11 4:59 104299 104.3045 104297 104.304
16 2020/12/11 4:51 104.283 2020/12/115:00 104.3035 104.3325 104.3025 104.325
17 2020/12/11 4:51 104.283 2020/12/115:00 104.3225 104.3265 104.3175 104.3215
18 2020/12/11 4:51 104.283 2020/12/115:00 104321 104.3345 104318 1043295
19 2020/12/11 4:51 104.283 2020/12/115:00 104329 104334 104.3245 1043325
N 2020/12/11.4-51 104 2020/12/11 5-00 10433 104 3325 104 3225 104 325
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backtesting.py
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bt = Backtest(df_, EMAt, cash=10000, commission=.0012, trade_on_close=True)

t(range(10, 50, 5))
t(range(15, 100, 5))
r=list(range(10, 30, 5))
stats = bt.optimize(m=m r,maximize="'Equity Final [$]',constraint=lam p: p.m < p.n)
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2020-12-24 19:18:00
2020-12-25 05:59:30

Buy & Hold Return [%]

Max. Drawdown [%]

Avg. Drawdown [%]

Max. Drawdown Duration

Avg. Drawdown Duration 0 days 04:40:45
# Trades 1

BEbOIC Win Rate [! 100

Best Trade 0. 0189446
Worst Trade [

Avg. Trade [%]

Max. Trade Duration

Avg. Trade Duration

Profit Factor

Expectancy [%]
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