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2.1 AURUY

Twsou (Python) 1 Hunmlusunsiludnwasaiudumasnimeslusunsufis (interpreted
programming language) fAnfuAB Guido van Rossum Tutl 1990 &dlwseudiu nsdanisviinves

L2 s ko d 'y 8/ L3 1 o
AUshuvwUsHumugByanussey (Fully dynamically typed) wazldnmsdanismiieaiuswdu

U
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ABC, Modula-3, Icon, ANSI-C, Perl, Lisp, Smalltalk wag Tl waznwlwsousudunurfniivinla
Wil 9 Faldiun Ruby way Boo ufu
Inseutuiaunidulasenis Open source Tagfinisnnisuuvliivisnalslag Python
Software ~ Foundation  wazawisanideyatazdudsarwaldanivledvesinsoules 9
http.//www.python.org/
ANUEINTTAVBINTET Python
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Q q
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4. a1 Python a%’w%ulmaﬁ’wﬁaﬁ‘ummmﬁhaquﬂ"ﬁ WU AW C, C++, JAVA, Perl

5. mw Python Wunwlseinn Server side Script Aon15v191uv89A W1 Python 2¥inanu
fuils Server udrdswadnsnduinds Client vilstinudasntugs
dwiulusunsudfaguildld python WlUsunsumdnlumsidoulusunsy Tneld GUI vaq
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2.2 GUI Python
2.2.1 N158519 Frame

Syntax fidhdalunsadna Frame fiRe
W=Frame (master,option,...)

v g v a o a4 v e -3 .
lng master azdudrinvsandhammdnfiozlduans Frame Aldvinnnsainelium wag option Hu

o A 3 5
5’18ﬂ’13¢1’;L§aﬂWﬁ’JEﬂ,uﬂ'1‘5&1‘3’1\‘1‘3’1EJaSLSFJmLaxﬂ’ﬁWN?wUN Frame

Option Description

Bg Dushrmusdiundves Frame

Bd Judadmuaveu Frame  (iiaudin
s1uasduniifued Frame

Chx¥sor Hunseedn cursor e cursor 1unly

a
Frame cursor aziUagusy ( gnes, 3,
o
“84) lUanunmuue

Height Hunsfvusuauuafees Frame A
gnadstiuan

highlightbackground | funstmusdvediungadelldsinng
I

Highlightcolor Junsimundvesilunduiledinnsly
U

Highlightthickness [ifunisfvunninumuives highlight
Wellmslwiauesdnysuy Frame

Width Wun1S IuUATUIALYIYDUYDY Frame
= v 5
NgAA519TUL

< w
M13799 2.1 AIFLARINTITAST WG

o oA Y] ' wu
ADYN2.1 FIDLINTATINNTY
Example=Frame (root, relief=GROOVE,

borderwidth=4,width=200,height=620,bg="white')

Example.place (relx=0.01,rely=0.02, anchor=NW,width=200
,height=620)



2.1.2 ANSe5$14 Button

Syntax fid1Aaylun1sa1s Button dAe
W=Button (master,option=value,...)

| v o - o v v oo -1 ;
oy master asidudruvemihsandnfiaylduans Button fldvinnisa¥is¥uun uas option (Ju

o P [ al °
Ten1sadenidielunsastesvasiduauasn1syinauees Button

Option Description

Bg D mundfuvdewes Button

Bd ushivunveu Button Liteuiinsisaniden
ifves Button

activebackground | {funsdmusdiundamdnuss Button lagay

WN1snandnusynIng activebackground Wag

activeforeground

activeforeground

Wunisimuediundisesves Button gy
MM InaudiusenIn activebackground wag

activeforeground

Command Humsenldilsidudlefinisadnduiignata
Fuan

Fg Wunrsdvundresdenttufiavuaniuy

| Button

C QO IYL Wunisimuasduuudnvsuesdeninuiios
WU Button

height Wunsfsuauuinuuafees Button fign
a819tuan

Image Junsimungunmiazlduansuy Button
uNuYeAY

Justity Wunsivusliwansdarinuuy Button LUy
waneussvia Teeisuannniedae( LEFT ) 3y
1NN19997( RIGHT )ﬁaﬁ"umnms\maw(
CENTER )

Padx Wunsivunszeranuiiamnaganas e
Ya3taAuTiLanwInYey Button

Pady WumsimuaszsyanuinadiuuuLazansue s

) o
VOATUNLEAIIINVRU Button




Width dunisimussuiauuiueues Button #ign
a519%uan

3 o ° v oo o =
Underl 1ne Junstmuednuduiigninlilideninud
LERMIUU Button

State WJunismnunnisnevauesved Button f1ay
Wawsaldauldaunild NORMAL  usdnly
AoIN1519 Button farusananlaly
DISABLED

= Y
197199 2.2 f19719U8ERIN1T8519 Button

faagef2.2 feghemsadng Button
Example=Button (root, text="Hello" ,background='white',

command=hello world,fg="black", font=('forte', 11))

Example.place(relx=0.845,rely=0.95, anchor=SW,width=10
0,height=30)

2.1.3 n15d579 Entry Box

3

Syntax fid1daslunisadne Entry Box dite
W=Entry (master,option,...)

I L. o o v o v & 4
Tog master axiludwvomihsinandniaslduans Entry Box Aildvinnisadtetiuan was option 1y

sensidenidaslunisasisiazdeauaznisvineuves Entry Box

Option Description

Bg Duiruedfiundaues Entry

Bd Juddmuaveu Entry iedfiuseazidunifves
Entry

Command \JunsFenldftaidudiotinnsldadly

Justify Wumstwualiuansdennuuu Entry wuunany

Usse Teeisuannmadne( LEFT ) (Bua1nvneuan(
RIGHT ) viSai5ua1nasanaa( CENTER )

3 Ly £ A:I
Font Wunaimusguuuudnusvesderinuiiosuansuy
Entry




Cursor

\Bunnsisan cursor Wle cursor  unlu Entry

a o
cursor awtUdeugy (gnes, 90, 2a) luanun
Avun

Fg

& o o o
Wunismuwuadvestonuiazuansuu Entry

Show

WunisAmuanisuanivestenuiildaslunie
uanwuy Entry Tnsunfissuandluguuuyesdnusd
Tl iieansnsariiliidunislduuy password
1#3s%03ld option Hlaadaresd] show = »*»

State

laguni state = NORMAL Aefinsmauaussveq
Entry fislianunsaldaasluld uswin state =
DISABLED  #umdessifudimiuazvaslaiiinns
MOUAUDWBY Entry Aeldaiuisaldmasiula

Width

o = v
WunasivuavuakuIueuYeY Entry ngnasng
YU

xscroligonimatd

dmniimemsalliirdeyaiiazgnldaaniouans
melu Entry  azflasauerafuniiauiniisels
option a¥ilif Entry Usang) scrollbar ifieides
Tysffurunaauenvesdeyaiignldasly

- )
A1314N 2.3 ATTNEARINITATIN Entry Box

A9819N2.3 f9g1In1sds1e Entry Box

Example=Entry (root,bd =5, justify=CENTER)

Example.place(relx=0.2,rely=0.72, anchor=NW,width=80)

2.1.4 N158319 Check Button

Syntax fidndeylunisadns Check Button HAe

13

W=Checkbutton (master,option,...)

[ ] 3/ 1 o A L Y o 24 % %
o8 master aziludiuvemiisamdnfiaglduans Check Button RAldvinnsadetuiuay option

[ | a1 1 =l [
Wusenmsimidenitialunsasnesvazideanasnsvinauees Check Button

Option Description
Bg Wufimuadiundswss Check Button
Bd Jusaivunueu Check Button ivewiiy




eazdaniiives Check Button

activebackground

Wunisdivuadfundivdnees Check
Button laeagvinnisuaudfuseving
activebackground Waz activeforeground

activeforeground

WunisAinuadnundesosuss Check
Button lagagvitnisnaudiuseving
activebackground W@ activeforeground

Command

] - o s A a =
WunisSanldfansuiliaiinnsaanidon
P v &

Check Button NRNATNUULN

Fg

o = 2/ Ql
L'?Jum-smwumﬂmawammmmamwu
Check Button

Fopf

[ 0 ar v d‘
LUUHWSﬂWﬂuﬂgﬂuUUaﬂwﬁ%ﬂdﬂ@ﬂlﬂuw
LARIUU Check Button

Height

WunasinuavuInLuIRIves Check
<l y
Button Mn#INLUN

Image

o M 2
L%Uﬂﬂiﬂwwumgﬂnwwwmziwua@auu
Check Button unudaay

Justify

Wunsimualiuanstoninuuy Check
Button WUUNAIEUSIVA 1agiuain
13918( LEFT ) 3u91nm19wan( RIGHT )
vel3uanmssnans( CENTER )

Padx

WUNISAINUATEY AN B LAY

74 EJ
PAINVONUVDANUNUARNIAINYDYU Check
Button

Pady

Wun1sMMuUATEE YA IUMINAIuUULAY
A41990998AUNLERI91NYBU Check
Button

Width

Lﬂuﬂﬂsﬁwwumwuﬂﬂuu?uaumaa Check
A v 5
Button NYNAINIYUNN

Underline

< o o Y o a v ug
WunrsAmmuadiurudungninlil
o |
YaANUNUENIUL Check Button

State

Wun1sAvunn1smeuaueves Check
Button d1azlvarursaldaulaun@ly
NORMAL wainld@Aean1sIi Check
Button Hanusananlély DISABLED

Cursor

& o 1 ] Y
Wumgmeen cursor Wie cursor 1wy
o
Check Button cursor aztUasugy ( gnes,
P
90, 18+) lWmuiinun




10

disabledforeground

Wunisivuedumdswes Check Button
= 1 o
Plaa1uzves state WU disabled 109
LA

Offvalue

TneUnd Check Button szilfudsfines
PvAuiBuAe 0 willdlegnidenuiegn
pdnfulsiinesniuquazdiAnuiafy 1
Foifu option  Hezvianisiivuadnli

£
=

Check Button #i@uusitu 0 nasnliin
szgnidenviselifiniy

onvalue

Ineunf Check Button axdifuysiines
muAusIFUAe 0 udilegnidenuiegn
adnfuysiinesniuauariidnuvify 1
Fodu option  Bazriinnsivundnli

»
=l o

Check Button fifuwusidu 1 naanlii
egniienusaliiniy

Selectcolor

Wunsivuedlugeswes Check Button

Selectimage

Wunashimuaguamlugedves Check
Button

A157990 2.4 A19UARINISATe Check Button

f9819N2.4 f18g19n1TAs1e Check Button

Checkbutton (CK, text='MACD' ,variable=varl, bg='#£3fbfa’

) .grid(row=0,column=0, sticky=W)

Checkbutton (CK, text="MACDR1',variable=var2,bg='#£3fbf
a') .grid(row=0, column=1, sticky=W)

Checkbutton (CK, text='MACDR2' ,variable=var3,bg='#£3fbf
a') .grid(row=0,column=2, sticky=W)

Checkbutton (CK, text="MACDP' ,variable=vard,bg='#£3fbfa
') .grid (row=1, column=0, sticky=W)

Checkbutton (CK, text='MACDP1' ,variable=var5,bg="'#£3fbf
a') .grid(row=1,column=1, sticky=W)

Checkbutton (CK, text="MACDP2' ,variable=var6,bg='#£3fbf
a') .grid(row=1l, column=2, sticky=W)
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Checkbutton (CK, text="MACDK' ,variable=var7,bg='#£f3fbfa
') .grid(row=2,column=0, sticky=W)

Checkbutton (CK, text="MACDK1',variable=var8,bg='#£3fbf
a') .grid(row=2,column=1, sticky=W)

Checkbutton (CK, text="MACDK2' ,variable=var9,bg='#£3fbf
a') .grid(row=2, column=2, sticky=W)

Checkbutton (CK, text="MACDF' ,variable=varl0,bg="'#f
3fbfa') .grid(row=3,column=0, sticky=W)

Checkbutton (CK, text="MACDF1',6 variable=varll,bg="'#
£f3fbfa') .grid (row=3, column=1, sticky=W)

Checkbutton (CK, text="MACDF2' , variable=varl2,bg='#
f3fbfa') .grid(row=3,column=2, sticky=W)

2.1.5 n15a3519 Label

Syntax fiddnyluntsadne Label dde
W = Label (master, option,...)

] | e [ [N 17 & .
Taw master aududiuvasmmimmaniagldians Label fildviinisadieduu way option 1Uu

318n155Ean T8 luAISA3 195 IEaLDALAENITYINITUYY Label

Option Desciption

Bg Jushimundfiundaes Label

Bd Jushimunveu Label Wiawfiuswaziduniii
2949 Label

activebackground | \fumsimusdfiundmdnves Label Tngg
MMskaudiusewing activebackground way
activeforeground

activeforeground | Jumsimuadiiundisewes Label Tngagyin
n1sHaudiussniig activebackground waz
activeforeground

o = 2 4
Fd Wunsimusdvesdoniuiiozianiuy Label
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Font

& o o ] o
LUunWinwwuﬂgﬁuuuanwimaamaﬂawuwaz
WamIuu Label

Height

o u‘j cl 14
Lﬂunninﬂwu@muﬂmuuqmamaaLabeLwQﬂaiwa
YU

Justify

Wunsimualiuansdaninuuu Button wuu
waeussvia taesuannvnede( LEFT ) 15y
INNNVIN - RIGHT )w%aﬁﬁaﬁnmsQﬂaﬂu
CENTER)

Padx

L{]uﬂ’]iﬁ’]‘lﬁu(5]53EJSﬂ’J’]ﬂJ‘V‘II’NMN%WEJLLﬁt'U’N
) <
VDIVDANUNUEAAIINUYDU Label

Pady

WunisivunseesanuieiTuuLLaL a1 9781
o <
YOATIUNLARIINNVDU Label

Width

= ] d
UAITMVUATUIALUIUBUYDY Label ygn
#5190

Underlarne

[ o o 174 A =l 28 7 nl
Lﬂumsm‘mummuamaumgﬂmmlﬂmamww
WaARIUY Label

ST

d o1 o v
Junaseiaan cursor il cursor  dhunly
<
Label cursor gidguzy ( anas, 99, 1a<) 1
dﬂ
A mue

Image

o =J v
Wunistmuagunmiiazlduansuy Label
unulaAI

Anchor

o ° IA 2 1
Wunisdvuadiuuisfoziansdoninudneg
I o ' & I & N
aginyelnuyoaiuf wiiiuifazuans
YOMINUITLNITVL L UUIRR UL INTUA AL

= o
N13719N 2.5 ATTWUAAINTITAIN label

ar ] d s 1
A2081912.5 faglanisasne label

Example=Label (root, text="Indicator",6 fg="black" ,bg="'wh
ite',Font=('Monotype Corsiva',11l))

Example.place (relx=0.01, rely=0.06, anchor=NW)
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2.1.6 N156519 Option Menu

2

Syntax fiddaylun1sadte Option Menu e
W=Optionmenu (master,option,...)

| v v o o i v o -1 .
Tog master aududiuvemismaniiaglduans Option Menu Ailsvinmsadrstusn waz option

& oo a1 P al o 3
L‘lJ'u‘S’lEJﬂ’]iﬁl’JLﬁE)ﬂVl‘?j’JEJ‘LumSﬁSNSTHazLaUﬂLLaxﬂﬁmﬁu‘Uad Option Menu

Option Description
Bg usmvusdiundsues Option Menu
Bd Judafnuavey Option  Menu LiteLfiu

s8asldenlinues Option Menu

activebackground | Humsivusdiundmdnues Option Meny
lavagdrnasuaudiusening
activebackground wag activeforeground

activeforeground | fumsimusdiumdsoses Option Menu
lavggsitnasnauddusening
activebackground Wag activeforeground

Command Hunsenldilaidudofinsadnduiignate
Fuin 7

Fg Wunsinuedvesdeniiuflavuansuy
Option Menu

Font umsdmuagduuudnesvestoninuiiay
bEAIUU Option Menu

15.<3 No[ ) Dunsfmunsuiauifewes Option Menu
fignasistiuan

Image \unisimusgunimiiaylduansuy Option
Menu Wnidaaanu

Justify Wunisimualduansdeninuuu Option

Menu WUURAIBUTSHA 1ABLSUInNI998(
LEFT ) 130910979973 RIGHT ) ¥150134271n#0154
na19( CENTER )

Padx Wumsmmuasseganuiimnadiswasan
yestoruiLantaInuay Option Menu

Pady WunsmwuasseranuiesuULLaTa1984
Fornufiuaniainueu Option Menu

Width WWun1sAimuasuIaLuINaULEY Option

o v 5
Menu YNONTATNUVUNN
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L o o v oo -l 3w {

underline dunisimuadwnudungnidalilidanawd
hEAdUU Option Menu

State Wunsimuansmeuaussras Option Menu

anarlviaunsaldauldunily NORMAL wadn
ladsinanislyf Option Menu Hanansandnlaly
DISABLED

A3 2.6 FITNUERINTTASIE Option Menu

fetei2.6 Fog1snnsadna Option Menu
group=['SET50', 'SET100', 'SETHD', 'AGRO', '--AGRI', '--
FOOD', 'CONSUMP' , '--FASHION',6 '--HOME', '~~-
PERSON' , 'FINCIAL','--BANK',6 '--FIN',6 '--
INSUR', 'INDUS','--AUTO','--IMM','--PAPER', '--
PETRO', '--PKG', '--STEEL', 'PROPCON', '--CONMAT', '~--
PROP', '--PF&REIT', '--CONS', 'RESOURC', '~-ENERG', '--
MINE', 'SERVICE',6 '--COMM', '--HELTH', '--MEDIA','--
PROF','--TOURISM','——TRANS','TECH','——ETRON','——ICT']

varindicator2=StringVar ()

Example=OptionMenu (root,varindicator2, *group, command=
groupstock)

2.1.7 ms¥udaya Real time.

fulioya Real time MnAidulaefmunuvasdayalaelddd Url=. . . uazlaaneds

htmlfile=urllib.urlopen (url)

uazveudayaanAds
htmltext=htmlfile.read()

wardrudoyalvoindrd
regex='<td>(.+?)</td>’'
pattern=re.compile (regex)
new_date=re.findall (pattern,htmltext)



2.1.8 N15 Open File PDF

Syntax fiddayluntsldion Link Web e
os.system("File.pdf")

fetnei2.6 Fethe Open File PDF
def callpdfl (event):

os.system ("MACD.pdf")

15
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from mainmacdk import *

from mainmacdf import *

from mainmacdp import *

from lenday import *

import webbrowser

from HTMLParser import HTMLParser
from main_update import *

from tkMessageBox import *

#runupdate()

root = Tk()

root.title(SOFTWARE FOR TECHNICAL STOCK ANALYSIS WITH MACDs INDICATOR BY
USING PYTHON."

f = Frame(root, width=1350, heigcht=650,bg="#d4f4f2")

#tableDecoration

T1 = Frame(f, relief=GROOVE, borderwidth=4,width=200, height=620, bg='white)
Tl.place(relx=0.01, rely=0.02, anchor=NW, width=200, height=620)

Label(T1, text="Information’, fg="#ffd700", bg="white', font=(Elephant,, 13)).place(relx=0.02,
rely=0.02,anchor=W)

HAHHEHH RS H R84 BUTTONPDF
HARAHRAHTR AR H AT R AR R R R
def callpdfi(event):
os.system("MACD.pdf")
def callpdf2(event):
0s.system("MACDP.pdf")
def callpdf3(event):
os.system("MACDK.pdf")
def callpdfd(event):
os.system("MACDF.pdf")
def callpdf5levent):
os.system("How-to-use.pdf")
def callpdfé(event):
0s.system("Dataofstock.pdf")
def callpdf7(event):
os.system("Information.pdf")
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buttonfuzzyl = Button(T1, text = " MACD ", background="orange", fg="black", font=('forte’,
12)) #buttonmacd in fuzzy

buttonfuzzy1.place(relx=0.5, rely=0.33,anchor=N, width=170, height=30)
buttonfuzzy1.bind('<Button-1>', callpdf1)

buttonfuzzy2 = Button(T1, text = " MACDP ", background="orange", fg="black", font=('forte',
11)) #buttonmacdp in fuzzy

buttonfuzzy2.place(relx=0.5, rely=0.40,anchor=N, width=170, height=30)
buttonfuzzy2.bind('<Button-1>', callpdf2)

buttonfuzzy3 = Button(T1, text = " MACDK ", background="orange", fg="black’, font=(forte,
11)) #buttonmacdk in fuzzy

buttonfuzzy3.place(relx=0.5, rely=0.47,anchor=N, width=170, height=30)
buttonfuzzy3.bind('<Button-1>', callpdf3)

buttonfuzzyd = Button(T1, text = " MACDF ", background="orange", fg="black", font=(forte',
11)) #buttonmacdf in fuzzy

buttonfuzzyd.place(relx=0.5, rely=0.54,anchor=N, width=170, height=30)
buttonfuzzyd.bind('<Button-1>', callpdfa)

buttonfuzzy5 = Button(T1, text = " How to use ", background="orange", fg="black",
font=("forte', 11)) #buttonhow to use in fuzzy

buttonfuzzy5.placelrelx=0.5, rely=0.61,anchor=N, width=170, height=30)
buttonfuzzy5.bind('<Button-1>', callpdfs)

buttonfuzzy6 = Button(T1, text = " Data of stock *, background="orange", fg="black’,
font=("forte', 11)) #buttondata of stock in fuzzy

buttonfuzzyé.place(relx=0.5, rely=0.68,anchor=N, width=170, height=30)
buttonfuzzyé.bind('<Button-1>, callpdfé)

bullonfuzzy7 = Bullon(T1, text = "Information on stock options", background="orange",
fg="black’, font=("forte', 9)) #buttoninformation in fuzzy

buttonfuzzy7.place(relx=0.5, rely=0.75,anchor=N, width=170, height=30)
buttonfuzzy7.bind('<Button-1>', callpdf7)
HHAAHHHHH A R H HE% BUTTONWEB

AR AR R A R R R R R S H
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def openwebsettrade():
url = "http://www.settrade.com/login.jsp?txtBrokerld=IPO"
webbrowser.open(url)
def openwebset():
url = "http://www.set.or.th/education/th/education.html”
webbrowser.open(url)
def openwebsiamchart():
url = "http://siamchart.com/"
webbrowser.open(url)
def openwebefinancethai():
url = "http://www.efinancethai.com/"
webbrowser.open(url)
buttonsettrade = Button(T1, text = "www.SETTRADE.com", background="orange",
command=openwebsettrade, fg="black", font=("forte!, 11)) #buttonwebsettrade in fuzzy
buttonsettrade.place(relx=0.5, rely=0.05,anchor=N, width=170, height=30)

buttonset = Button(T1, text = "www.SET.com", background="orange",
command=openwebset, fg="black', font=('forte', 11)) #buttonwebset in fuzzy
buttonset.place(relx=0.5, rely=0.12,anchor=N, width=170, height=30)

buttonsiam = Button(T1, text = "www.SIAMCHART.com", background="orange",
command=openwebsiamchart, fg="black", font=(forte, 11)) #buttonwebsiamchart in fuzzy
buttonsiam.place(relx=0.5, rely=0.19,anchor=N, width=170, height=30)

buttonefinancethai = Button(T1, text = "www.EFINANCETHAl.com", background="orange",
command=openwebefinancethai, fg="black", font=("forte’, 10)) #buttonwebfinance
buttonefinancethai.place(relx=0.5, rely=0.26,anchor=N, width=170, height=30)

HHHHHHH R R R R S R R R
HIHHHHHAHHH R R R R

HHETIMERHH

def update_timeText():
# Get the current lime, nole you can change the format as you wish
current = time.strftime("%H:%M:%S")
# Update the timeText Label box with the current time
timeText.configure(text=current)
# Call the update_timeText() function after 1 second
root.after(1000, update_timeText)
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# Create a timeText Label (a text box)

timeText = Label(T1, text="",fg="black", bg='white', font=("forte", 20))
timeText.place(relx=0.5, rely=0.9,anchor=S)

update_timeText()

HAHDATES##

date = time.strftime("%d/%m/%Y")

text = Label(T1, text=date,fe="black’, bg='white', font=("forte", 20))
text.place(relx=0.5, rely=0.97,anchor=S)

HHAHHHH R R D (efUzzy #H R B R R
HERHHH T SRR

T2 = Framef, relief=GROOVE, borderwidth=4,width=1100, height=175,bg="white')
T2.place(relx=0.17, rely=0.7, anchor=NW, width=1100, height=175)

#Label(f, text="Fuzzy', fg="blue", font="Monotype Corsiva', 11)).place(relx=0.185,
rely=0.02,anchor=W)

tablefuzzyl = Frame(T2, relief=GROOVE, borderwidth=4,width=700, height=150,beg="#d4f4f2")
#tablel in fuzzy
tablefuzzyl.place(relx=0.35, rely=0.05, anchor=NW, width=700, height=150)

tablefuzzy2 = Frame(T2, relief=GROOVE, borderwidth=4,width=700, height=150, bg="#d4faf2')
tablefuzzy2.place(relx=0.01, rely=0.05, anchor=NW, width=360, height=150)

#Label(tablefuzzyl, text='Data of stock', fe="black",bg="#d4fdr2', font=("Monotype Corsiva',
11)).place(relx=0.125, rely=0.07,anchor=E)

HHHHHH AR R tableindicatort i HHH EH HH BB HEHRHHHE
HRHHRHH A HHHH AT RS

T3 = Framelf, relief=GROOVE, borderwidth=4,width=1100, height=350, bg='white')
T3.place(relx=0.17, rely=0.68, anchor=SW, width=1100, height=428)

Label(T3, text="Indicator', fg="#ffd700", bg='white', font=Elephant’, 13)).place(relx=0,
rely=0.025,anchor=W)

labelindicatorl = Label(T3, text="Select Indicator ", fg="black", bg='white', font=('Monotype
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Corsiva', 11)) #labell in indicatior
labelindicatorl.place(relx=0.01, rely=0.06,anchor=NW)

HEFHHFHBHB RS Checkbutton

HHAHHBH AT R R R R R R S SRR R

class Dummy: pass

var = Dummy()

CK = Frame(T3, relief=GROOVE, borderwidth=4,bg="#f3fbfa’)

CK.place(relx=0.115, rely=0.05, anchor=NW, width=235, height=110)

varl = IntVar()

Checkbutton (CKtext = 'MACD!, variable=var1,bg="#f3fbfa’).grid(row = 0, colurnn = 0, sticky =

w)

var2 = IntVar()

Checkbutton (CK,text = 'MACDR1', variable=var2,be="#f3fbfa").grid(row = 0, column = 1, sticky
= W)

var3 = IntVar()

Checkbutton (CKtext = 'MACDR2, variable=var3,bg="#f3fbfa").gric(row = 0, column = 2, sticky
=W)

vard = IntVar()

Checkbutton (CKtext = 'MACDP', variable=vard,bg="#f3fbfa").erid(row = 1, column = 0, sticky =
W)

vars = IntVar()

Checkbutton (CKtext = 'MACDP1, variable=var5,bg="#f3fbfa).gric(row = 1, column = 1, sticky
=W)

varé = IntVar()

Checkbutton (CK text = 'MACDP2,, variable=varé,bg="#f3fbfa').erid(row = 1, column = 2, sticky
=W)

var7 = IntVar()

Checkbutton (CK text = 'MACDK, variable=var7,bg="#f3fbfa").grid(row = 2, column = 0, sticky =
W)

var8 = IntVar()

Checkbutton (CKtext = 'MACDK1', variable=var8,bg="#f3fbfa’).¢rid(row = 2, column = 1, sticky
=W)

var9 = IntVar()

Checkbutton (CKtext = '"MACDKZ, variable=var9,bg="#f3fbfa’).grid(row = 2, column = 2, sticky

= W)

varl0 = IntVar()

Checkbutton (CK text = 'MACDF, variable=var10,bg="#f3fbfa’).¢rid(row = 3, column = 0, sticky
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=W)

varll = IntVar()

Checkbutton (CKtext = '"MACDF1', variable=var11,bg="#f3fbfa").grid(row = 3, column = 1;
sticky = W)

varl2 = IntVar()

Checkbutton (CK text = 'MACDF2', variable=var12,bg="#f3fbfa’).grid(row = 3, column = 2,
sticky = W)

HHTHHEH R S
HHHHHHHTHHHFHAHH

labelindicator2 = Label(T3, text=" Select Stock Group ", fe="black", be='white',
font=('Monotype Corsiva, 11)) #label2 in indicator
labelindicator2.place(relx=0.01, rely=0.33,anchor=NW)

labelindicator3 = Label(T3, text=" Select Stock ", fo="black’, bg='white', font=('Monotype
Corsiva', 11)) #label3 in indicator

labelindicator3.place(relx=0.01, rely=0.43,anchor=NW)

varindicator3 = StringVar(} #option menu3 in indicator

optindicator3 = OptionMenu(T3, varindicator3, ")

varindicator3.set(" Select Stock ")

optindicator3.config(bg = '#e7fof7")

optindicator3.place(relx=0.115, rely=0.43,anchor=NW, width=150)

varindicatord = StringVar() #option menué in indicator
optindicatord = OptionMenu(T3, varindicatord, ")
optindicator4.config(bg = '#e7fof7")

varindicator5 = StringVar() #option menu5 in indicator
optindicator5 = OptionMenu(T3, varindicator5,")
optindicator5.config(bg = '#e7f9f7")

HHHHH R hpul value web
FHHHH S R

def stock(event):
G = varindicator2.get()
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url =
"http//www.settrade.com/C04_01_stock_quote_p1.jsp?txtSymbol="+varindicator3.get()}+"&ss
oPageld=9&selectPage=1"

htmlfile = urllib.urlopen(url)

htmltext = htmlfile.read()

regex = '<div class="col-xs-12 colorGreen"><h1>(.+?)</h1></div>'
pattern = re.compile(regex)
cp = refindall(pattern,htmltext)#CurrentPrice
if cp==[};
regex = '<div class="col-xs-12 colorRed"><h1>(.+?)</h1></div>'
pattern = re.compile(regex)
cp = refindall(pattern,htmltext) #CurrentPrice
if cp==[1:
regex = '<div class="colxs-12 ><h1>(47)</h1></div>'
pattemn = re.compile(regex)
cp = refindall(pattern,htmltext) #CurrentPrice

regex = '<div class="text-right col-xs-4"><strong>(.+?)</strong></div>'
pattern = re.compile(regex)
pe = re.findall(pattern,htmltext) #PE

regex = '<div class="text-right col-xs-4"><strong>(.+?)</strong></div>'
pattern = re.compile(regex)
eps = re.findall(pattern,htmltext) #eps

regex = '<div class="text-right col-xs-4"><strong>(.+7)</strong></div>"
pattern = re.compile(regex)
div = re.findall(pattern,htmltext)#div

regex = '<div class="text-right col-xs-4"><strong>(.+7)</strong></div>'
pattern = re.compile(regex)
divperstock = re.findall(patlern,htmliext)#div

regex = '<div class="text-right col-xs-4"><strong>(.+7)</strong></div>"
pattern = re.compile(regex)
yie = refindall(pattern,htmltext)#yie
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regex = '<div class="text-right col-xs-4"><strong>(.+?)</strong></div>'
pattern = re.compile(regex)
mc = re.findall(pattern,htmltext)#mc

regex = '<div class="text-right col-xs-4"><strong>(.+?)</strong></div>'
pattern = re.compile(regex)
so = re.findall(pattern,htmltext)#so

regex = '<div class="text-right col-xs-4"><strong>(.+7?)</strong></div>'
pattern = re.compile(regex)
pac = re.findall(pattern,htmitext)#pac
HEHH AT S Change and Change rate
HEHHAHR R S R A R
global chk_starttag
chk_starttag = False

global change_value
change value =[]

class MyHTMLParser(HTMLParser):

def handle_starttag(self, tag, attrs):
if attrs |= [ and tag == "h1" and attrs[0][1] == "colorRed";
global chk_starttag
chk_starttag = True
if attrs I= [] and tag == "h1" and attrs[0][1] == "colorGreen"
global chk_starttag
chk_starttag = True

def handle_data(self, data):
iflchk_starttag):
change value.append(data)
global chk_slarllag
chk_starttag = False
parser = MyHTMLParser()
parser.feed(htmltext)

iflchange_value == [J):
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change value.append(0)
change_value.append(0)
change value.append(0)

change = str(change_value[0]).replace(" *,").replace("\r",").replace("\n","")

rate_change = str(change_value[1]).replace(" ",").replace("\r",").replace("\n","")
HAHAH AR R AT R #EE Label data of stock
HAEHHHRHAFH R SR

Label(tablefuzzy1, text='Data of stock', fe="black",beg="#dafaf2', font=("Monotype Corsiva',
11)).place(relx=0.125, rely=0.07,anchor=E)

buttonfuzzydetail = Button(tablefuzzy1, text = "More Detail", background='white',
command = openweb, fg="black’, font=('forte', 11)) #buttonmoredetail
buttonfuzzydetail.place(relx=0.845, rely=0.95,anchor=SW, width=100, height=30)

labelindicator5 = Label(tablefuzzy2, text = varindicator3.get()+" !
fe="black",bg="#daf4f2', font=('Monotype Corsiva', 15))#label5 in indicator
labelindicator5.place(relx=0.3, rely=0.05,anchor=NW)

labelindicator6 = Label(tablefuzzy2, text = *Change :"+' "+change+" ]
fe="black",bg="#dafaf2', font="Monotype Corsiva', 13)}#label5 in indicator
labelindicator6.place(relx=0.15, rely=0.525,anchor=NwW)

labelindicator? = Label(tablefuzzy?, text = “Rate Change :"+" "+rate_change+"
", fg="black',bg="#dafaf2', font=(Monotype Corsiva', 13))#label5 in indicator
labelindicator7.place(relx=0.15, rely=0.75,anchor=NW)

labelindicator18 = Label(tablefuzzy2, text = "Current Price  :"+"  "+cp[0]+" i
fg="black",bg="#ddfaf2', font=(Monotype Corsiva', 13))#label5 in indicator
labelindicator18.place(relx=0.15, rely=0.3,anchor=NW)

labelindicatorg = Label(lablefuzzyl, text = "B/E (TTM)  "+"  "+pel0],
fe="black" bg="#d4faf2', font=('Monotype Corsiva, 15)#label8 in indicator
labelindicator9.place(relx=0.01, rely=0.15,anchor=NW)

labelindicator10 = Label(tablefuzzy1, text = "EPS (TTM) :"+" ‘"+eps(2],
fe="black",bg="#dafaf2', font=(Monotype Corsiva', 15))#label8 in indicator
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labelindicator10.place(relx=0.01, rely=0.35,anchor=NW)

labelindicatorll = Label(tablefuzzyl, text = "Dividend  :"+" "+div[5],
fg="black",bg="#ddf4f2', font=('Monotype Corsiva', 15))#label8 in indicator
labelindicator11.place(relx=0.01, rely=0.58,anchor=NW)

labelindicatorl5 = Label(tablefuzzy1, text = "Dividend per stock :"+"
"+divperstock[3], fg="black',bg="#daf4f2', font=('Monotype Corsiva', 15))#label8 in indicator
labelindicatorl5.place(relx=0.01, rely=0.78,anchor=NW)

labelindicator12 = Label(tablefuzzy1, text = "Shares Outstanding (Mil) :"+" "+so[7],
fg="black",bg="#dafaf2', font=(Monotype Corsiva', 15)}#label8 in indicator
labelindicator12.place(relx=0.4, rely=0.15,anchor=NW)

labelindicatorl3 = Label(tablefuzzy1, text = "Market Cap (Mil) :"+" "+mc[6],
fg="black" bg="#d4fdf2', font=('Monotype Corsiva', 15)#label8 in indicator
labelindicator13.place(relx=0.4, rely=0.35,anchor=NW)

labelindicatort4 = Label(tablefuzzyl, text = "Yield ( % ) :"+" “+yie[l],
fe="black',bg="#dafaf2', font=(Monotype Corsiva', 15)#label8 in indicator

labelindicator14.place(relx=0.4, rely=0.58,anchor=NW)

labelindicator16 = Label(tablefuzzy1, text = "Price to carrying amount  :"+" ~ "+pac(d],
fg="black",bg="#ddfdf2', font=(Monotype Corsiva', 15))#label8 in indicator

labelindicator16.place(relx=0.4, rely=0.78,anchor=NW)

BHHH R R R R
HARHRUAH T R R R R R

day =[]
text_file = open("quoteName"+G+"/"+varindicator3.get()+".csv", r")
try.
reader = csv.reader(text_file)
for row in reader:
if "data" in row:
continue

day.append(row(0])
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finally:
text_file.close()

optindicator4 = OptionMenu(T3, varindicatord, *day)

varindicatord.set(' ')

optindicatord.configbg = '#e7f9f7")

optindicatord.place(relx=0.14, rely=0.81,anchor=NW, width=100) #option menu4 in
indicator

optindicator5 = OptionMenu(T3, varindicator5, *day)

varindicator5.set(' ')

optindicator5.configbg = "#e7fof7')

optindicator5.place(relx=0.255, rely=0.81,anchor=NW, width=100) #option menu5 in
indicator

def groupstock(event):
G = varindicator2.get()
text_file = open(‘quoteName"+G+".txt", "r")
Glist = text_file.readlines()
Glist = map(lambda s: s.strip(), Glist)
text_file.close()
optindicator3 = OptionMenu(T3, varindicator3, *Glist, command = stock)
optindicator3.configbg = #e7fof7")
varindicator3.set(' Select Stock ‘)
optindicator3.place(relx=0.115, rely=0.43,anchor=NW, width=150)

group = ['SET50', 'SET100', 'SETHD',AGRO',--AGRI',
'--FOOD','CONSUMP','--FASHION','--HOME",--PERSON', FINCIAL,
—-BANK','-FIN','--INSUR','INDUS',"--AUTO',--IMM','--PAPER!,
--PCTRO',--PKG',--STEEL',PROPCON','~-CONMAT','~-PROP", - PF&REI 1,
--CONS',RESOURC','--ENERG',--MINE','SERVICE',--COMM",'--HELTH,
'-MEDIA',--PROF",--TOURISM',--TRANS', TECH',-ETRON","--ICT]

varindicator2 = StringVar() #option menu2 in indicator

optindicator2 = OptionMenu(T3 ,varindicator2, *group, command = groupstock)

varindicator2.set(' Select Group Stock ')
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optindicator2.configlbg = '#e7f9f7")
optindicator2.place(relx=0.115, rely=0.33,anchor=NW, width=150)

labelindicator5 = Label(T3, text = ", fg="black", bg='white', font='Monotype Corsiva',
11))#label5 in indicator
labelindicator5.place(relx=0.01, rely=0.415,anchor=NW)

labelindicator8 = Label(T3, text="", fg="black", bg="white', font=('Monotype Corsiva,
11))#tlabel8 in indicator
labelindicator8.place(relx=0.01, rely=0.485,anchor=NW)

labelindicatord = Label(T3, text=" Paramiter of MACD Short ", fg="black’, bg='white',
font=('Monotype Corsiva', 11)) #labeld in indicator
labelindicatord.place(relx=0.01, rely=0.54,anchor=NW)

labelindicatord = Label(T3, text=" Paramiter of MACD Long ', fg="black’, bg='white',
font=('Monotype Corsiva), 11)) #labeld in indicator
labelindicatord.place(relx=0.01, rely=0.63,anchor=NW)

entryindicatorl = Entry(T3, bd =5, justify = CENTER) #entry1 in indicator
entryindicatorl.place(relx=0.2, rely=0.54,anchor=NW,width=80)

entryindicator2 = Entry(T3, bd =5, justify = CENTER) #entry2 in indicator
entryindicator2.place(relx=0.2, rely=0.63,anchor=NW,width=80)

labelindicatoré = Label(T3, text=" Paramiter of Signal line :', fg="black", be='white',
font=('Monotype Corsiva', 11)) #label6 in indicator

labelindicatoré.place(relx=0.01, rely=0.72,anchor=NW)

entryindicator3 = Entry(T3, bd =5, justify = CENTER) #entry3 in indicator
entryindicator3.place(relx=0.2, rely=0.72,anchor=NW,width=80)

labelindicator7 = Label(T3, text=" Input number of the day ", fg="black", bg='white',
font=('"Monotype Corsiva', 11)) #label7 in indicator

labelindicator7.place(relx=0.01, rely=0.815,anchor=NW)

varindicatord.set(' ")
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optindicatord.place(relx=0.14, rely=0.81,anchor=NW, width=100) #option menud in indicator
optindicatord.config(bg = '#e7f9f7')

labelindicatorll = Label(T3, text="To ", fg="black", bg='white', font=("Monotype Corsiva',
11))#labelll in indicator
labelindicatorl1.place(relx=0.232, rely=0.815,anchor=NW)

varindicator5.set(' ')

optindicator5.place(relx=0.255, rely=0.81,anchor=NW, width=100) #option menus5 in
indicator

optindicator5.config(bg = '#e7fof7")

HHSHHHHHHHHHH T SR B R R AR HHE#E command for ok button
HHHH AR BB R R R R R B
FHHH
def clearTable():

tableindicator2 = Frame(T3, relief=GROOVE, borderwidth=4,width=700, height=85) #table1
in indicator

tableindicator2.place(relx=0.48, rely=0.07, anchor=NW, width=400, height=165)

scframe = VerticalScrolledFrame(tableindicator?)
scframe.place( width=390, height=155)

tableindicator3 = Frame(T3, relief=GROOVE, borderwidth=4,width=700, height=397)
#table2 in indicator
tableindicator3.place(relx=0.372, rely=0.49, anchor=NW, width=650, height=190)

scframe = VerticalScrolledFrame(tableindicator3)
scframe.place( width=640, height=180)

def opt():

#print varindicator1.get()

Label(lableindicatord, lext="Resull’, fe="black", bg="#e1fyf/', font=("Monotype Corsiva',
13)).place(relx=0.01, rely=0.04,anchor=W)

clearTable()

print varindicator2.get()
print varindicator3.get()
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print varindicatord.get()
print varindicator5.get()
print entryindicatorl.get()
print entryindicator2.get()
print entryindicator3.get()

if int(entryindicator1.get()<int(entryindicator2.get()):

successRate =[]
profitRate = (]

allBuyPoints = ]
allSellPoints =[]

checkCB = [""]
countCB = 0

if varl.get() == 1:

length_date(varindicator2.get(), varindicator3.get(), varindicatord.get(),
varindicator5.get())

suc, pro, buy, sell =
runmacd(varindicator3.get(),entryindicator1.get(),entryindicator2.get(),entryindicator3.get())

successRate.append(suc)
profitRate.append(pro)

allBuyPoints.append(buy)
allSellPoints.append(sell)

checkCB.append('MACD)
countCB += 1;

if var2.get() —- 1.
length_date(varindicator2.get(), varindicator3.get(), varindicatord.get(),
varindicator5.get())
suc, pro, buy, sell =
runmacdri(varindicator3.get(),entryindicatorl .get(),entryindicator2.get(),entryindicator3.get()
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successRate.append(suc)
profitRate.append(pro)

allBuyPoints.append(buy)
allSellPoints.append(sell)

checkCB.append('MACDR1")
countCB += 1;

if var3.get() == 1:
length_date(varindicator2.get(), varindicator3.get(), varindicatord.get(),
varindicator5.get()
'suc, pro, buy, sell =
runmacdr2(varindicat0r3.get(),entryindicatorl.get(),entryindicatorz.get{),entryindicator?;.get())

successRate.append(suc)
profitRate.append(pro)

allBuyPoints.append(buy)
allSellPoints.append(sell)

checkCB.append('MACDR2)
countCB += 1;

if vard.get() == 1.
length_date(varindicator2.get(), varindicator3.get(), varindicatord.get(),
varindicator5.get())
suc, pro, buy, sell =
runmacdp(varindicator3.get(),entryindicator1.get(),entryindicator2.get(),entryindicator3.get())

successRate.append(suc)
profitRate.append(pro)

allBuyPoints.append(buy)
allSellPoints.append(sell)

checkCB.append('MACDP')
countCB += 1;

if var5.get() == 1
length_date(varindicator2.get(), varindicator3.get(), varindicatord.get(),
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varindicator5.get())
suc, pro , buy, sell =
runmacdp1(varindicator3.get(),entryindicator1.get(),entryindicator2.get(),entryindicator3.get())

successRate.append(suc)
profitRate.append(pro)

allBuyPoints.append(buy)
allSellPoints.append(sell)

checkCB.append('MACDP1')
countCB +=1;

if varé.get() == 1:
length_date(varindicator2.get(), varindicator3.get(), varindicatord.get(),
varindicator5.get())
suc , pro, buy, sell =
runmacdfz(varindicator3.get(),entryindicatorl.get(),entryindicator2.get(),entryindicatorS.get())

successRate.append(suc)
profitRate.append(pro)

allBuyPoints.append(buy)
allSellPoints.append(sell)

checkCB.append('MACDP2')
countCB += 1;

if var7.get() == 1:
length_date(varindicator2.get(), varindicator3.get(), varindicatord.get(),
varindicator5.get())
suc, pro, buy, sell =
runmacdk(varindicator3.get(),entryindicatorl.get(),entryindicator2.get(),entryindicator3.get())

successRale.append(suc)
profitRate.append(pro)

allBuyPoints.append(buy)
allSellPoints.append(sell)

checkCB.append('MACDK)
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countCB += 1;

if var8.get() == 1:
length_date(varindicator2.get(), varindicator3.get(), varindicatord.get(),
varindicator5.get())
suc, pro, buy , sell =
runrnacdkl(varindicatori“:.get(),entryindicatorl.get(},entryindicator.?.get(),entryindicator3.get())

successRate.append(suc)
profitRate.append(pro)

allBuyPoints.append(buy)
allSellPoints.append(sell)

checkCB.append('MACDK1")
countCB += 1;

if var9.get() == 1:
length_date(varindicator2.get(), varindicator3.get(), varindicatord.get(),
varindicator5.get())
suc, pro , buy, sell =
runmacdk2(varindica‘corS.get(},entryind]cator1.get().entryindicatorz.get(),entryindicator3.get())

successRate.append(suc)
profitRate.append(pro)

allBuyPoints.append(buy)
allSellPoints.append(sell)

checkCB.append('MACDK2")
countCB += 1;

if varl0.get() == 1
length_date(varindicator2.get(), varindicator3.get(), varindicatord.get(),
varindicator5.gel()
suc, pro, buy, sell =
runmacdf(varindicator3.get(),entryindicator1.get‘(),entryindicatorZ.get(),entryindicator3.get())

successRate.append(suc)
profitRate.append(pro)




allBuyPoints.append(buy)
allSellPoints.append(sell)

checkCB.append('MACDF')
countCB += 1;

if varll.get() == 1:
length_date(varindicator2.get(), varindicator3.get(), varindicatord.get(),
varindicator5.get())
suc , pro, buy , sell =
runmacdfl{varindicator3.get(),entryindicatorl.get{),entryindicatorz.get(),entryindicator3.get())

successRate.append(suc)
profitRate.append(pro)

allBuyPoints.append(buy)
allSellPoints.append(sell)

checkCB.append('MACDF1')
countCB += 1

if varl2.get() == 1:
length_date(varindicator2.get(), varindicator3.get(), varindicatord.get(),
varindicator5.get())
suc, pro, buy , sell =
runmacde(varindicator3.get{),entryindicatorl.get(),entryindicatorz.get(),entryindicator3.get())

successRate.append(suc)
profitRate.append(pro)

allBuyPoints.append(buy)
allSellPoints.append(sell)

checkCB.append('MACDF2')
countCB += 1;

print successRate
print profitRate

print allBuyPoints
print allSellPoints
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HARHATH R A HHH result Success and Profit Rate
HHAHH AR R R R H R RS

tableindicator2 = Frame(T3, relief=GROOVE, borderwidth=4,width=700, height=85)

#tablel in indicator
tableindicator2.place(relx=0.48, rely=0.07, anchor=NW, width=400, height=165)

scframe = VerticalScrolledFrame(tableindicator?)
scframe.place( width=390, height=155)

headTablel = ["Indicator", "Success Rate", "Profit Rate"]

rows = ]
for i in range(countCB+1):
cols = ]
for j in range(3):
e = Entry(scframe.interior,relief=RIDGE)
e.gridlrows=i, columns=j, sticky=NSEW)

#Print Indicator Name
ifj == 0 and 1=0):
e.insert(END, '%s' % checkCBIi])

#Print Success Rate
if(j == 1 and i1=0):
e.insert(END, '%s' % successRate[i-1])

#Print Profit Rate
if(j == 2 and i1=0):
e.insert(END, '%s' % profitRate[i-1])

#Prinl | lead
Ml =0k
e.insert(END, '%s' % headTable1[j])
else:
if(!=0 and jl=1 and jl=2):
e.insert(END, '%d.%d' % (i, }))
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cols.append(e)
rows.append(cols)

HHAHH A result table buy and sell point
HAHBHHH AR R R

tableindicator3 = Frame(T3, relief=GROOVE, borderwidth=4,width=700, height=397)
#tableZ in indicator
tableindicator3.place(relx=0.372, rely=0.49, anchor=NW, width=650, height=190)

scframe = VerticalScrolledFrame(tableindicator3)
scframe.place( width=640, height=180)

checkCB.remove(")

#Fix None Value Point

nonelndex = []

for cnv in range(len(successRate)):
iflsuccessRate[cnv] == None):

nonelndex.append(cnv)

print "nonelndex : "+str(noneindex)

for v in nonelndex:
checkCB[rnv] = "
successRate.remove(None)
profitRate.remove(None)
allBuyPoints.remove([])
allSellPoints.remove([])

print "checkCB : "+str{checkCB)

for mv in nonelndex;
checkCB.remove(")

print "--—-Before
print checkCB
print successRate
print profitRate
print allBuyPoints
print allSellPoints
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tableNumber = []
tableValue = []

for ftn in range(len(allBuyPoints)):
if(len(allBuyPoints[ftn]) == 0):
centinue
tableValue.append(len(allBuyPoints[ftn]))

if(len(allBuyPoints[ftn]) % 4 == Q);
tableNumber.append(len(allBuyPoints[ftn]) / 4)
else:
tableNumber.append(len(allBuyPoints[ftn])/ 4 + 1)

print tableNumber
print tableValue

colNum =0

for cn in range(len(tableNumber)):
colNum = colNum + tableNumber[cn]

~ colNum *= 3

print colNum

tableType = 0 #For Change Type
colCount{ey

valueBuyCount = 0
valueSellCount = 0
valueNumber = 1

rows =[]
buyandsell = ["Buy Point", "Sell Point"]
for i in range(colNum):

cols = []

print “tableType : "+str(tableType)+" Name : "+str(checkCBl[tableType])

iftvalueBuyCount >= tableValue[tableType]):
valueBuyCount = 0
iftvalueSellCount >= tableValue[tableType]):
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valueSellCount = 0

iflcolCount >= tableNumber(tableType]*3):
tableType += 1
colCount = 0
valueNumber = 1

for j in range(5):

iftvalueBuyCount >= tableValue[tableTypel):
continue

iftvalueSellCount >= tableValue[tableTypel):
continue

e = Entry(scframe.interior,relief=RIDGE)
e.grid(rows=i, columns=j, sticky=NSEW)

if (i%3==1 and j == 0):
e.insert(END, '%s' % " - "+buyandsell[0])

if (1%3==2 and j == 0):
e.insert(END, '%s' % " - "+buyandsell[1])

ifj == 0 and i%3 == 0): #Print Type
e.insert(END, '%s' % checkCB[tableType])
else:
g
if(i%3 == 0);

iftvalueNumber > tableValue[tableType]):

continue
e.insert(END, '%d' % (valueNumber))

valueNumber += 1
if(i'=0 and j!=0 and i%3!=0):
if(i%3 == 1);

print str(i)+" "+str(j
print "Data Buy "+str(tableType)+" "+str

(valueBuyCount)
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e.insert(END, '%s' % str(allBuyPoints[tableTypellvalueBuyCount]))
#e.insert(END, '%d %d' % (i)
valueBuyCount+=1

if(i%3 == 2);
print str(i}+
print "Data Sell "+str(tableType)+" "+str(valueSellCount)
e.insert(END, '%s" % str(allSellPoints[tableType]lvalueSellCount]))
#e.insert(END, '%d %d' % (i,j))
valueSellCount+=1

non

+str(j)

cols.append(e)

rows.append(cols)

colCount += 1
else :
showerror(*Error”, "Error, Paramiter of MACD short over Paramiter of MACD long")

HEHHEHH A S command for clear button
HHH AR A R R R S R
HitHHAH#

def clear():
#varindicatorl.set(' Select Indicator ')
varl.set('0")
var2.set('0")
var3.set('0")
vard.set('0")

(0
var5.set('0)
varé.set('0")
var7.set('0")
var8.set('0")
var9.set('0")

varl0.set('0)
varll.set('0)

varl2.set('0')
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varindicator2.set(' Select Stock Group )
varindicator3.set(' Select Stock )
varindicatord.set(")

varindicator5,set(")
entryindicatorl.delete(0, 'end)
entryindicator2.delete(0, 'end’)
entryindicator3.delete(0, 'end)

HAAHHRH R R A B command for auto button
HARHHIHHHH AT R R L R B

def auto():

Label(tablefuzzy1, text='Data of stock', fe="black",bg='#dafaf2', font=('Monotype Corsiva,
11)).place(relx=0.125, rely=0.07,anchor=E)

buttonfuzzydetail = Button(tablefuzzy1, text = "More Detail’, background="white/,
command = openweb, fg="black", font=(forte', 11)) #buttonmoredetail
buttonfuzzydetail.place(relx=0.845, rely=0.95,anchor=SW, width=100, height=30)

day = (]

text_file = open("quoteNameSET50/KBANK.csv", "r")
try:
reader = csv.reader(text_file)
for row in reader:
if "data” in row:
continue
day.append(row[0])
finally:
text_file.close()

varl.set('l")
varindicator2.set('SET50")
varindicator3.set('KBANK')
varindicator4.set(day[0])
varindicator5.set(day[180])
entryindicatorl.delete(0,'12")
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entryindicatorl.insert(0,'12")
entryindicator2.delete(0,'24")
entryindicator2.insert(0,'24"
entryindicator3.delete(0,'9")
entryindicator3.insert(0,'9")

G = varindicator2.get()

url =
"http://www.settrade.com/C04 0 1_stock_quote_p1.jsp?txtSymbol="+varindicator3.get()+"&ss
oPageld=98&selectPage=1"

htmlfile = urllib.urlopen(url)

htmltext = htmlfile.read()

regex = '<div class="col-xs-12 colorGreen"><h1>(+?)</h1></div>'
pattern = re.compile(regex)
cp = re.findall(pattern,htmltext)#CurrentPrice
if cp==[]:
regex = '<div class="col-xs-12 colorRed"><h1>(.+?)</h1></div>"
pattern = re.compile(regex)
cp = re.findall{pattern,htmltext) #CurrentPrice
if cp=={:
regex = '<div class="col-xs-12 "><h1>(+?)</h1></div>'
pattern = re.compile(regex)
cp = refindall(pattern,htmltext) #CurrentPrice

regex = '<div class="text-right col-xs-4"><strong>(.+?)</strong></div>'
pattern = re.compile(regex)
pe = re.findall(pattern,htmltext) #PE

regex = '<div class="text-right col-xs-4"><strong>(.+?)</strong></div>'
pattern = re.compile(regex)
eps = re.findall(pattern,htmltext) #eps

regex = '<div class="text-right col-xs-4"><strong>(.+?)</strong></div>'
pattern = re.compile(regex)

div = re.findall(pattern,htmltext)#div

regex = '<div class="text-right col-xs-4"><strong>(.+?)</strong></div>'
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pattern = re.compile(regex)
divperstock = re.findall(pattern,htmltext)#div

regex = '<div class="text-right col-xs-4"><strong>(.+?)</strong></div>'
pattern = re.compile(regex)
yie = refindall(pattern,htmltext)#yie

regex = '<div class="text-right col-xs-4"><strong>(.+?)</strong></div>'
pattern = re.compile(regex)
mc = re.findall(pattem,htmltext)#me

regex = '<div class="text-right col-xs-4"><strong>(.4+?)</strong></div>'
pattern = re.compile(regex)
so = re.findall(pattern,htmltext)#so

regex = '<div class="text-right col-xs-4"><strong>(.+2)</strong></div>'
pattern = re.compile(regex)
pac = re.findall(pattern,htmltext)#pac

AR R R Change and Change rate
U R R

global chk_starttag
chk_starttag = False

global change value
change value =[]

class MyHTMLParser(HTMLParser):

def handle_starttag(self, tag, attrs):
if attrs |= [] and tag == "h1" and attrs[0][1] == "colorRed":
global chk_starttag
chk_starttag = True
If attrs |= [] and tag == "h1" and attrs|0J[1] == "colorGreen":
global chk_starttag
chk_starttag = True

def handle_data(self, data):
iflchk_starttag):
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change value.append(data)
global chk_starttag
chk_starttag = False
parser = MyHTMLParser()
parser.feed(htmltext)

if(change_value == []):
change value.append(0)
change_value.append(0)
change_value.append(0)

change = str(change_value[0]).replace(" *,").replace("\r",").replace("\n",")

rate_change = str(change_value[t]).replace(" *,").replace("\r",").replace(\n",")
#####################################################################
HHAHH TR

labelindicator5 = Label(tablefuzzy?, text = varindicator3.get()+" ,
fe="black’,bg="#dafaf2', font="Monotype Corsiva', 15))}#label5 in indicator
labelindicator5.place(relx=0.3, rely=0.05,anchor=Nw)

labelindicator6 = Label(tablefuzzy2, text = "Change :'+" "+change+" ,
fe="black",beg="#dafaf2', font=('"Monotype Corsiva', 13))#label5 in indicator
labelindicatoré.place(relx=0.15, rely=0.525,anchor=NW)

labelindicator? = Label(tablefuzzy2, text = "Rate Change :'+" "trate_change+"
", fg="black",bg="#ddfdf2', font=(Monotype Corsiva', 13))#label5 in indicator
labelindicator7.place(relx=0.15, rely=0.75,anchor=Nw)
labelindicator18 = Label(tablefuzzy2, text = "Current Price  :"+" "+cpl0]+"
fe="black" be="#dafaf2', font=('Monotype Corsiva', 13))#label5 in indicator
labelindicator18.place(relx=0.15, rely=0.3,anchor=Nw)

labelindicator9 = Label(tablefuzzyl, text = "P/E (TTM) "+" "+pel0],
fg="black",bg="#dafaf2', font=("Monotype Corsiva', 15))#label8 in indicator
labelindicator9.place(relx=0.01, rely=0.15,anchor=Nw)

labelindicator10 = Label(tablefuzzyl, text = "EPS (TTM) :"+" "+eps[2],
fg="black’,bg="#d4faf2', font=('Monotype Corsiva', 15))}#label8 in indicator
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labelindicator10.place(relx=0.01, rely=0.35,anchor=NW)

labelindicator1l = Label(tablefuzzyl, text = "Dividend  :"+" "+div[5],
fe="black",bg="#dafaf2', font=(Monotype Corsiva', 15)}#label8 in indicator

labelindicator11.place(relx=0.01, rely=0.58,anchor=Nw)

labelindicatorl5 = Label(tablefuzzy1, text = "Dividend per stock "+
“+divperstock(3], fe="black",bg="#d4fdf2', font=Monotype Corsiva, 15)#label8 in indicator

labelindicator15.place(relx=0.01, rely=0.78,anchor=NW)

labelindicator12 = Label(tablefuzzy1, text = "Shares Outstanding (Mil.) :"+" "+s0o[7],
fe="black",bg="#dafaf2', font=('Monotype Corsiva', 15))#label8 in indicator
labelindicator12.place(relx=0.4, rely=0.15,anchor=NwW)

labelindicator13 = Label(tablefuzzy1, text = "Market Cap (ML) :"+" "“+md6],
fe="black",bg="#dafaf2', font=('Monotype Corsiva', 15)}#label8 in indicator
labelindicator13.place(relx=0.4, rely=0.35,anchor=Nw)

labelindicator1d = Label(tablefuzzyl, text = "Yield ( % ) 4" "+yie[1],
fe="black",bg="#dafaf2', font=(Monotype Corsiva', 15)}#label8 in indicator

labelindicatorld.place(relx=0.4, rely=0.58,anchor=Nw)

labelindicator16 = Label(tablefuzzy1, text = "Price to carrying amount "+" - "+pac[4],
fe="black",bg="#dafaf2', font=(Monotype Corsiva', 15))}#label8 in indicator

labelindicator16.place(relx=0.4, rely=0.78,anchor=Nw)

HHBHHH A R R A% command for more detail button
HEHR AR BB R R R

def openweb():

url =
"http://www.settrade.com/CO4_Ol_stock_quote~p1.jsp?txtSymboL:"+varindicator3.get()+"&ss
oPageld=9&selectPage=1"

webbrowser.open(url)

buttonindicatorl = Button(T3, text = " OK ", background="#00fa9a", command = opt,
fg="black", font=(forte', 13)) #button1 in indicator
buttonindicator!.place(relx=0.01, rely=0.975,anchor=SW, width=70, height=30)
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buttonindicator2 = Button(T3, text = " CLEAR *, background="#c71585", command = clear,
fg="black’, font=(forte', 13)) #button2 in indicator
buttonindicator2.place(relx=0.09, rely=0.975,anchor=SW, width=70, height=30)

buttonindicator3 = Button(T3, text = " AUTOSET ", background="#7b68ee", command = auto,
fg="black", font=(forte', 13)) #button2 in indicator
buttonindicator3.place(relx=0.17, rely=0.975,anchor=SW, width=100, height=30)

tableindicatord = Frame(T3, relief=GROOVE, borderwidth=4,width=700, height=85,
bg="#e1f9f7") #table3 in indicator
tableindicatord.place(relx=0.35, rely=0.03, anchor=NW, width=700, height=397)

HHAHHHHHHHHHT SRR # S84 table result success
proﬂt#############################################
class VerticalScrolledFrame(tk.Frame):

def __init_ (self, parent, *args, **kw);
tk.Frame.__init_ (self, parent, *args, **kw)

# create a canvas object and a vertical scrollbar for scrolling it
vscrollbar = tk.Scrollbar(self, orient=tk VERTICAL)
vscrollbar.pack(fill=tk.Y, side=tk.RIGHT, expand=tk.FALSE)

canvas = tk.Canvas(self, bd=0, highlightthickness=0, yscrollcommand=vscrollbar.set)
canvas.pack(side=tk LEFT, fill=tk.BOTH, expand=tk. TRUE)

vscrollbar.configlcommand=canvas.yview)

# reset the view
canvas.yview_moveto(0)

# create a frame inside the canvas which will be scrolled with it
self.interior = interior = tk.Frame(canvas)
interior_id = canvas.create window(0, 0, windows=interior,anchor=tk.NW)
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# track changes to the canvas and frame width and sync them,
# also updating the scrollbar
def _configure_interior(event):
# update the scrollbars to match the size of the inner frame
size = (interior.winfo_reqwidth(), interior.winfo_regheight())
canvas.config(scrollregion="0 0 %s %s" % size)
if interior.winfo_regwidth() I= canvas.winfo_width():
# update the canvas's width to fit the inner frame
canvas.config(width=interior.winfo_reqwidth())

interior.bind('<Configure>', _configure_interior)
def _configure canvas(event):
if interior.winfo_reqwidth() I= canvas.winfo_width():
# update the inner frame's width to fill the canvas

canvas.itemconfigure(interior_id, width=canvas.winfo_width())
canvas.bind('<Configure>', confieure canvas)

HEHHHH I R R table result buy sell
HHHHH R R R

class VerticalScrolledFrame(tk.Frame):

def __init_ (self, parent, *args, **kw):
tk.Frame.__init__ (self, parent, *args, **kw)

# create a canvas object and a vertical scrollbar for scrolling it
vscrollbar = tk.Scrollbar(self, orient=tk.VERTICAL)
vscrollbar.pack(fill=tk.Y, side=tk.RIGHT, expand=tk.FALSE)

canvas = tk.Canvas(self, bd=0, highlightthickness=0, yscrollcommand=vscrollbar.set)
canvas.pack(side=tk.LEFT, fill=tk.BOTH, expand=tk. TRUE)

vscrollbar.configlcommand=canvas.yview)

# reset the view
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canvas.yview_moveto(0)

# create a frame inside the canvas which will be scrolled with it
self.interior = interior = tk.Frame(canvas)
interior_id = canvas.create_window(0, 0, window=interior,anchor=tk.NW)

# track changes to the canvas and frame width and sync them,
# also updating the scrollbar
def _configure_interior(event):
# update the scrollbars to match the size of the inner frame
size = (interior.winfo_reqwidth(), interior.winfo_regheight())
canvas.config(scrollregion="0 0 %s %s" % size)
if interior.winfo_reqwidth() = canvas.winfo_width():
# update the canvas's width to fit the inner frame
canvas.config(width=interior.winfo_regqwidth())

interior.bind('<Configure>', configure interior)

def _configure_canvas(event):
if interior.winfo_reqwidth() I= canvas.winfo_width():
# update the inner frame's width to fill the canvas
canvas.itemconfigure(interior_id, width=canvas.winfo_width())
canvas.bind('<Configure>', _configure_canvas)

f.pack()
root.mainloop()

al W w w ¢
A3 2.3 msuanssiasuatululwg Setup.py

from distutils.core import setup
import py2exe
import sys

sys.setrecursionlimit(10000)
from glob import glob
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import matplotlib #import then use get_py2exe_datafiles() to collect numpy datafiles.

matplotlib.use('wxagg') #Specify matplotlib backend. tkagg must still be included else
error is thrown.

data_files = [

("Stuff", glob(r'C:\ProjectFoldenStuff\* *))

("dlls", glob(r'C:\ProjectFoldendlls\*.dl))

{("pyds", glob(r'C:\ProjectFolder\pyds\*.pyd) # py2exe specified pyd's

]
# Extend the tuple list because matplotlib returns a tuple ist.
data_files.extend(matplotlib.get_py2exe datafiles()) #Matplotlib - pulls it's own files

options = {'py2exe'{#'bundle_files": 1, # Bundle files to exe
includes”:
["matplotlib.backends.backend_tkagg","matplotlib.backends.backend_qtaagg"] -
Specifically include missing modules
,excludes”: [ gtkage 'tkagg'] # Exclude dependencies.
Reduce size.

setup(name='"table'
,options = options
,data_files=data_files,console=["table.py)

AT 0.4 msrauanssaiuaTuTLInG Updatepriceandpricehigh.py

import csv
import sys
import urllib
import re
import os.path

def update(stockgroup="quoteNameSET50"):

text_file = open(stockgroup+".txt", "r")
symbolslist = text_file.readlines()
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symbolslist = map(lambda s: s.strip(), symbolslist)
text_file.close()

i=0
while i<len(symbolslist):

HHHHH R Read HTML ###HHHEH R 5

url =

"https://www.settrade.com/C04_02_stock histo rical_p1.jsp?txtSymbol="+symbolslist[i]+"&ma

x=99999999&offset=0"
htmlfile = urllib.urlopen(url)
htmltext = htmlfile.read()

new_date tem =[]

regex = '<td>(.+7)</td>"'
pattern = re.compile(regex)
new_date = re.findall(pattern,htmltext) #date

for j in xrange(0,len(new_date)):
if((j*10)>=len(new_date)):
break
new_date_tem.append(new date[j*10])
new_date = new_date_tem
###############################################################

new_price_tem = [] #New Price Template

regex = '<td>(+7)</td>'
pattern = re.compile(regex)
new_price = re.findall(pattern,htmltext)#newprice

for j in xrange(0,len(new _price)):
if(((j*10)+1)>=len(new _price)):
break
new_price_tem.append(new_price[(j*10)+1])

new_price = new_price_tem
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HEHHHHE R R R
new_price_high_tem = [] #New Price High Template

regex = '<td>(.+7?)</td>'
pattern = re.compile(regex)
new_price_high = re findall(pattern,htmltext)#newpriceclose

for j in xrange(0,len(new_price_high)):
if((j*10)+2>=len(new_price_high)):
break
new_price_high_tem.append(new_price_high[(j*10)+2])
new_price_high = new_price_high_tem

PR R R R R
new_price_low_tem = [] #New Price Low Template

regex = '<td>(.4+?)</td>"'
pattern = re.compile(regex)
new_price_low = re.findall(pattern,htmltext)#newpricelow

for j in xrange(0,len(new_price_low)):
if((j*10)+3>=len(new_price_low)):
break
new_price_low_tem.append(new price low[(j*10)+3])
new_price_low = new_price_low_tem

################################################################
new_price_close_tem = [] #New Price Close Template

regex = '<td>(.+7)</td>"

pattern = re.compile(regex)

new_price_close = re.findall(pattern,htmltext)#newpriceclose

for j in xrange(0,len(new price close)):
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if((j*10)+5>=len(new_price_close)):
break
new_price_close_tem.append(new_price_close[(j*10)+5])
new_price_close = new_price close tem

#################################################################
print symbolslist[i]
iflos.path.exists(stockgroup+"/"+symbolslist[il+".csv")); #Have CSV File

print "Update "+symbolslist[i]+" File"+stockgroup

f = open(stockgroup+"/"+symbolslistfi]+".csv", rt)
try:
reader = csv.reader(f)
for row in reader:
if "data" in row;
continue
last_dat_old = row|[0]
print "Last Date In Old CSV File is *,row[0]
break
finally:
f.close()

for pos_new_data in xrange(0,len(new date)):
ifnew_date[pos_new_data] == last_dat_old):
position_in_new = pos_new_data #Position of last date in new data

update_date =[]
update_price = []
update_price_high = []
update_price low = (|
update_price close =[]

#Update New Data
for up_new data in xrange(0,position_in_new):
print "Update Date [" + new_date[up new data] + ]’
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update_date.append(new_date[up_new data])
update_price.append(new_price[up_new_data])
update_price_high.append(new_price_high[up_new data])
update_price_low.append(new_price_low[up_new _data])
update_price_close.append(new_price close[u p_new data])

#Copy Old Data
f = open(stockgroup+"/"+symbolslistfi]+".csv", 'rt')
try:
reader = csv.reader(f)
for row in reader:
if "data" in row:
continue
update_date.append(row[0])
update_price.append(row[1])
update_price high.append(row[2])
update_price low.append(row[3])
update_price_close.append(row[4])
finally:
f.close()

f = open(stockgroup+"/"+symbolslistfi]+".csv", ‘W)

try:
writer = csv.writer(f,lineterminator="\n")
writer.writerow( (‘'data’,'open’, 'high’, 'low’, 'close") )
for kin xrange(0,len(update price)):

writer.writerow((u pdate_date[k],update_price[kl,update price_high[k],u pdate_price_low[k],up
date_price close[k]))
finally:
print("Finish Update "+symbolslist[i])
print(")
print(")
f.close()

else:
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print "Create "+symbolslist[i]+" File"+stockgroup

n o 1

f = open(stockgroup+"/"+symbolslist[il+".csv", ‘W)

try:
writer = csv.writer(f,lineterminator="\n")
writer.writerow( (‘'data’,'open’, 'high', 'low', 'close’) )
for kin xrange(0,len(new price)):

writer.writerow((new_date[k],new_price[k],new_pr}ce_high[k],new_price_(ow[k],newﬁprice_do
se[k])
finally:
print("Finish Update "+symbolslist[i])
f.close()

HHFHHH R R B HHRHHHHA S

i+=1

M990 9.5 manuanssiadiuatululng Lenday.py

import csv
import sys
import urllib
import re
import os.path
import math

def length_date(stockgroup, symbols, start_date, end_date):
date_list = []

s open("quoteName"+stockgroup+"/"+symbols+".csv", 'rt')
try:

reader = csv.reader(f)

for row in reader:
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if "data" in row:
continue
date_list.append([row[0],row[1],row[2],row[3],row[4]])

finally:
f.close()

start_date_position = [i for i,x in enumerate(date_list) if x[0] == start_date]
end_date_position = [i for ix in enumerate(date list) if x[0] == end_date]

positionstart = start_date_position[0]
positionend = end date position[0]+1

print positionstart
print positionend

for up_new_data in xrange(positionstart, positionend):
date_listlup_new data]

#Write To CSV
f = open("example/ex.csv", ‘W)
try:
writer = csv.writer(f,lineterminator="\n")
writer.writerow( (‘date','open’, 'high’, 'low, 'close’) )
for k in xrange(positionstart,positionend):
date_split = date_list[k][0].split("/")
date_split[2] = '20'+date split[2]
date_string = date_split[2]+date_split[1]+date_split[0]
#print date_string

writer.writerow((date*string,dateﬁlist[k][1],date_list[k}[2],date_List[k][3],date_list[k][4]))
finally:
pHNW("Finish Write Example o CSV")
print(")
print(")
f.close()

#length_date("SET50","ADVANC", "04/12/15" "10/11/15")
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from updatepriceandpricehigh import update

group_list = {"quoteNameSETSO","quoteNameSETlOO","quoteNameSETHD",
"quoteName--AGRI","quoteNameAGRO","quoteName--AUTO",
"quoteName—-BANK",”quoteName——COMM","quoteName——CONMAT”,
”quoteName—wCONS","quoteNameCONSUMP","quoteName--ENERG",
”quoteNameuETRON","quoteName~~FASHION","quoteName——FIN",
"quoteNameFiNCIAL","quoteName——FOOD","quoteName-—HELTH",
"quoteName--HOME","quoteName--ICT","quateName-—-IMM"
"quoteNameINDUS","quoteName—-iNSUR",“quoteName--MEDIA",
"quoteName-—MINE","quoteName-—PAPER","quoteName——PERSON",
"quoteName—-PETRO","quoteName-—PF&REIT",“quoteNam@—PKG",
"quoteName-—PROF","quoteName——PROP","quoteNamePROPCON",
"quoteNameRESOURC","quoteNameSERVICE",“quoteName——STEEL",
"quoteNameTECH","quoteName——TOURISM","quoteName——TRANS",
]

for iin group_list:
update())

AN397 0.7 aseianssiaduatuluING Mainmacdf

from macdtesterF.data import getPricesData
from macdtesterf.tradingtest originalmacd import originalMACDTest, getAllBuyPoints as
org_getAllBuyPoints,\

getAllSellPoints as org_getAllSellPoints, originalMACDTestWithSET100
from macdtesterF.macd import getMACDANdSignalLine
from macdtesterF.modifiedsignalline import getModifiedSignalLine
from macdtesler.plot imporl standardPlot, addMarkers, addModitiedSignalLine
from macdtesterf.tradingtest_macdr1 import MACDR1Test, getAllBuyPoints as
macdrl_getAllBuyPoints,\ '

getAllSellPoints as macdrl_getAllSellPoints, MACDR1TestWithSET100
from macdtesterF.tradingtest macdr2 import MACDR2Test, getAllBuyPoints as
macdr2_getAllBuyPoints,\
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getAllSellPoints as macdr2_getAllSellPoints, MACDR2TestWithSET100
from macdtesterF tradingtest_modifiedsignalline import modifiedSignalLineTest,
getAllBuyPoints as modsig_getAllBuyPoints,\
getAllSellPoints as modsig_getAllSellPoints,\
modifiedSignalLineTestWithSET100
from macdtesterF.basic import getTradingPeriods, getMaximumPointsinAPeriod,\
getMinimumPointsinAPeriod
from macdtesterf.tradingtest_modsigtradingweight import modsigTradingWeightTest,
getAllBuyPoints as modsigw_getAllBuyPoints,\
getAllSellPoints as modsigw_getAllSellPoints,\
modsigTradingWeightTestWithSET100

def runmacd(getSymbot,paraMACDShort,paraMACDLong,parasignalShor’c) :
## prepare data for a single data
print getSymbol
print paraMACDShort
print paraMACDLong
print parasignalShort

symbol = str(getSymbol)

pricesData = getPricesData(symbol)

macd, signalline = getMACDANdSIignalLine(pricesData, int(paraMACDShort),
int(paraMACDLong), int(parasignalShort))

modifiedSignalLine = getModifiedSignalLine(macd, signalLine, 1)

print 'preparing data..."
#macdDef()

#def macdDef():
## original MACD test with a single data
print ‘original MACD test for ' + symbol
successRate, profitRate = originalMACDTest(pricesData, macd, signalline)
B R S Sell and buy point Error
HHHH R R
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try:
print 'success rate: %f' % successRate
print 'profit rate: 9%f % profitRate

except (RuntimeError, TypeError, NameError):
print "Not have buy point sell point!!"

#####################################################################
HEHFHHHHH S

#raw_input("Press Enter to continue...")

allBuyPoints = org_getAllBuyPoints(pricesData, macd, signalLine)
allSellPoints = org_getAllSellPoints(pricesData, macd, signalLine)
#print allBuyPoints
#print allSellPoints

fig = standardPlot(pricesData, macd, signalline, show=False)
addMarkers(fig, macd, allBuyPoints, color="#00CC00', show=False)
addMarkers(fig, macd, allSellPoints, color="#FF0000', show=True)

return successRate, profitRate, allBuyPoints, allSellPoints

def runmacdr1(getSymbol,paraMACDShort,paraMACDLong,parasignaLShort) ¢
## prepare data for a single data
print getSymbol
print paraMACDShort
print paraMACDLong
print parasignalShort

symbol = str(getSymbol)

pricesData = getPricesData(symbol)

macd, signalline = getMACDANdSignalLine(pricesData, int(paraMACDShort),
int(paraMACDLong), int(parasignalShort))

modifiedSignalLine = getModifiedSignalline(macd, signalLine, 1)

## MACDR1 test with a single data

print 'MACDR1 test for ' + symbol

successRate, profitRate = MACDR1Test(pricesData, macd, signalLine)
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HHH T Sell and buy point Error
HHAH R R

try:
print 'success rate: %f' % successRate
print 'profit rate: %f' % profitRate

except (RuntimeError, TypeError, NameError):
print "Not have buy point sell point!!l"

#####################################################################
HHEAAHHHRHH T R

# raw_input("Press Enter to continue...")

allBuyPoints = macdrl_getAllBuyPoints(pricesData, macd, sighalLine)
allSellPaints = macdr1_getAllSellPoints(pricesData, macd, signallLine)
#print allBuyPoints
#print allSellPoints

fig = standardPlot(pricesData, macd, signalLine, show=False)
addMarkers(fig, macd, allBuyPoints, color="#00CC00", show=False)
addMarkers(fig, macd, allSellPoints, color="#FF0000’, show=True)

return successRate, profitRate, allBuyPoints, allSellPaints

def runmacdr2(getSym bol,paraMACDShort,paraMACDLong,parasIgnalShort) :
## prepare data for a single data
print getSymbol
print paraMACDShort
print paraMACDLong
print parasignalShort

symbol = str(getSymbol)

pricesData = getPricesData(symbol)

macd, signalline = getMACDANdSignalLine(pricesData, int(paraMACDShort),
int(paraMACDLong), int(parasignalShort))

modifiedSignalLine = getModifiedSignalline(macd, signalLine, 1)
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## MACDR2 test with a single data
print ‘'MACDR2 test for ' + symbol
successRate, profitRate = MACDR2Test(pricesData, macd, signalLine)

IR 9 Sell and buy point Error
R R

try:
print 'success rate: %f' % successRate
print 'profit rate: %f % profitRate

except (RuntimeError, TypeError, NameError):
print "Not have buy point sell point!!"

#####################################################################
HAHHBHAHHR R
# raw_input("Press Enter to continue...")

allBuyPoints = macdr2_getAllBuyPoints(pricesData, macd, signalline)
allSellPoints = macdr2_getAllSellPoints(pricesData, macd, signalLine)
#print allBuyPoints
#print allSellPoints

fig = standardPlot(pricesData, macd, signalLine, show=False)
addMarkers(fig, macd, allBuyPoints, color="#00CC00", show=False)
addMarkers(fig, macd, allSellPoints, color="#FF0000', show=True)

return successRate, profitRate, allBuyPoints, allSellPoints

def runmacdf(getSymbol,paraMACDShort,paraMACDLong,parasignalShort) :
## prepare data for a single data
print getSymbol
print paraMACDShort
print paraMACDLong
print parasignalShort

symbol = str(getSymbol)
pricesData = getPricesData(symbol)
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macd, signalLine = getMACDANdSignalLine(pricesData, int(paraMACDShort),
int(paraMACDLong), int(parasignalShort))

modifiedSignalLine = getModifiedSignalLine(macd, signalLine, 1)

## modified signal line test with a single data

print 'modified signal line test for ' + symbol

successRate, profitRate = modifiedSignalLineTest(pricesData, macd, signalline,
modifiedSignalLine)

RAHARHH AR RS Sell and buy point Error
HARFHHH R R

try:
print 'success rate: %f' % successRate
print 'profit rate: %f' % profitRate

except (RuntimeError, TypeError, NameError):
print "Not have buy point sell point!!"

#####################################################################
BRI

# raw_input("Press Enter to continue...")

allBuyPoints = modsig_getAllBuyPoints(pricesData, macd, signalline, modifiedSignalLine)
allSellPoints = modsig_getAllSellPoints(pricesData, macd, signalline, modifiedSignalline)
#print allBuyPoints
#print allSellPoints

fig = standardPlot(pricesData, macd, signalline, show=False)
addModifiedSignalLine(fig, modifiedSignalLine, show=False)
addMarkers(fig, macd, allBuyPoints, color="#00CC00', show=False)
addMarkers(fig, macd, allSellPoints, color="#FF0000", show=True)

relurn successRate, profitRate, allBuyPoints, allSellPoints

def runmacdfl(getSymboL,paraMACDShort,paraMACDLong,parasignalShor‘t) :
## prepare data for a single data
print getSymbol
print paraMACDShort
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print paraMACDLong
print parasignalShort

symbol = str(getSymbol)

pricesData = getPricesData(symbol)

macd, signalline = getMACDANdSignalLine(pricesData, int(paraMACDShort),
int(paraMACDLong), int(parasignalShort))

modifiedSignalline = getModifiedSignalLine(macd, signalLine, 1)

## modified signal line with trading weight test with a single data

print ‘modified signal line with trading weight test for' + symbol

successRate, profitRate = modsigTradingWeightTest(pricesData, macd, signallLine,
modifiedSignalline, 1)

HHAHHHH R s Sell and buy point Error
RAHAHHH R R R SRR

try:
print 'success rate: %f' % successRate
print "profit rate: %f' % profitRate

except (RuntimeError, TypeError, NameError):
print "Not have buy point sell point!!"

#####################################################################
AR R

# raw_input("Press Enter to continue...")

allBuyPoints = modsigw_getAllBuyPoints(pricesData, macd, signalLine, modifiedSignalLine,

1)

allSellPoints = modsigw_getAllSellPoints(pricesData, macd, signalLine, modifiedSignalLine,
1)

#print allBuyPoints

#print allSellPoints

fig = standardPlot(pricesData, macd, signalline, show=False)
addModifiedSignalLine(fig, modifiedSignallLine, show=False)
addMarkers(fig, macd, allBuyPoints, color="#00CC00', show=False)
addMarkers(fig, macd, allSellPoints, color="#FF000Q', show=True)
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return successRate, profitRate, allBuyPoints, allSellPoints

= v v w ¢ .
A15199 2.8 mssuanssasuatiululng Mainmacdk

from macdtesterk.data import getPricesData
from macdtesterK tradingtest_originalmacd import originalMACDTest, getAllBuyPoints as
org_getAllBuyPoints,\
getAllSellPoints as org_getAllSellPoints, originalMACDTestWithSET100
from macdtesterk macd import getMACDANdSignalLine
from macdtesterk. modifiedsignalline import
getModifiedSignalLine,getModifiedSignalLineWithK
from macdtesterK. plot import standardPlot, addMarkers,
addModiﬂedS'rgnalLIne,addModiﬁedSignalLineWithK
from macdtesterK.tradingtest macdrl import MACDR1Test, getAllBuyPoints as
macdrl_getAllBuyPoints,\
getAllSellPoints as macdrl_getAllSellPoints, MACDR1TestWithSET100
from macdtesterK tradingtest macdr2 import MACDR2Test, getAllBuyPoints as
macdr2_getAllBuyPoints,\
getAllSellPoints as macdr2_getAllSellPoints, MACDR2TestWithSET100
from macdtesterK tradingtest_modifiedsignalline import modifiedSignallineTest,
getAllBuyPoints as modsig_getAllBuyPoints,\
getAllSellPaints as modsig_getAllSellPoints,\
modifiedSignalLineTestWithSET100
from macdtesterk basic import getTradingPeriods, getMaximumPointsinAPeriod,\
getMinimumPointsInAPeriod
from macdtesterK tradingtest_modsigtradingweight import modsigTradingWeightTest,
getAllBuyPoints as modsigw_getAllBuyPoints,\
getAllSellPoints as modsigw_getAllSellPoints,\
modsigTradingWeightTestWithSET100
from macdtesterK tradingtest_originalmacd import originalMACDTest, getAllBuyPoints as
org_getAllBuyPoints,\
getAllSellPoints as org_getAllSellPoints, originalMACDTestWithSET100
from macdtesterK tradingtest_modifiedsignalline_withK import modifiedSignalLineWithKtest,
getAllBuyPoints as org_getAllBuyPoints,\
getAllSellPoints as org_getAllSellPoints, modifiedSignalLineWithKtestinSET100
from macdtesterK tradingtest_modifiedsignalline_withK_1 import MACDK1Test,
getAllBuyPoints as macdrl_getAllBuyPoints,\
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getAllSellPoints as macdrl_getAllSellPoints, MACDK1TestWithSET100
from macdtesterK.tradingtest_modiﬂedsignalline_withK} import MACDKZ2Test,
getAllBuyPoints as macdr2_getAllBuyPoints,\

getAllSellPoints as macdr2_getAllSellPoints, MACDK2TestWithSET100

def runmacdk(getSymbot,paraMACDShort,paraMACDLong,parasignalShort) :
## prepare data for a single data
print getSymbol
print paraMACDShort
print paraMACDLong
print parasignalShort

print 'preparing data...'

symbol = str{getSymbol)

pricesData = getPricesData(syrnbol)

macd, signalLine = getMACDANdSignalLine(pricesData, int(paraMACDShort),
int(paraMACDLong), int(parasignalShort))

modifiedSignalline = getModifiedSignalline(macd, signalLine, 1)

modifiedSignallineWithK = getModifiedSignalLineWithK(macd, signalline)

pricesData = pricesData[25:]

macd = macd[25:]

signalLine = signalLine[25:]

modifiedSignalLine = modifiedSignalLine[25:]
modifiedSignalLineWithK = modifiedSignalLineWithK[25:]

## modified signal line test with a single data

print ‘'modified signal line with K test for ' + symbol

successRate, profitRate = modiﬂedSignalLineWithKtest(pricesDa’ca, macd,
modifiedSignalLineWithK)

HHHHR B Sell and buy point Error
HIHEH R R R R

try:
print 'success rate: %f' % successRate
print 'profit rate: %f' % profitRate

except (RuntimeError, TypeError, NameError):
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print "Not have buy point sell pointl!"

#####################################################################
HAH R

#raw_input("Press Enter to continue...")

allBuyPoints = org_getAllBuyPoints(pricesData, macd, modifiedSignalLineWithK)
allSellPoints = org_getAllSellPoints(pricesData, macd, modifiedSignalLineWithk)
#print allBuyPoints
#print allSellPoints

fig = standardPlot(pricesData, macd, signalLine, show=False)
addModifiedSignalLineWithK(fig, modifiedSignalLineWithK, show=False)
addMarkers(fig, macd, allBuyPoints, color="#00CCO0', show=False)
addMarkers(fig, macd, allSellPoints, color="#FF0000', show=True)

return successRate, profitRate, allBuyPoints, allSellPoints

def runmacdkl(getSymboL,paraMACDShort,paraMACDLong,parasignaLShort) ;
## prepare data for a single data
print getSymbol
print paraMACDShort
print paraMACDLong
print parasignalShort

print ‘preparing data...'

symbol = str(getSymbol)

pricesData = getPricesData(symbol)

macd, signalline = getMACDANdSignalLine(pricesData, int(paraMACDShort),
inlparaMACDLonNg), Int(parasignalShort))

modifiedSignalLine = getModifiedSignalLine(macd, sighalLine, 1)

modifiedSignalLineWithK = getModifiedSignalLineWithK(macd, signalLine)

## Modified signal Line with K-1 test with a single data
print ‘"MACDK1 test for ' + symbol
successRate, profitRate = MACDK1Test(pricesData, macd, modifiedSignalLineWithK)
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HREHHHH 4 Sell and buy point Error
HHHH AR R

try:
print 'success rate: %f' % successRate
print 'profit rate: %f % profitRate

except (RuntimeError, TypeError, NameError):
print "Not have buy point sell point!l"

#####################################################################
AR AT

#raw_input('Press Enter to continue...")

allBuyPoints = macdrl_getAllBuyPoints(pricesData, macd, modifiedSignalLineWithK)
allSellPoints = macdrl_getAllSellPoints(pricesData, macd, modifiedSignallLineWithK)
#print allBuyPoints
#print allSellPoints

fig = standardPlot(pricesData, macd, signalline, show=False)
addModifiedSignalLineWithK(fig, modifiedSignalLineWithK, show=False)
addMarkers(fig, macd, allBuyPoints, color="#00CC00!, show=False)
addMarkers(fig, macd, allSellPoints, color="#FFO000', show=True)

return successRate, profitRate, allBuyPoints, allSellPoints

def runmacde(getSymbot,paraMACDShort,paraMACDLong,parasignatShort) :
#i# prepare data for a single data
print getSymbol
print paraMACDShort
print paraMACDLong
print parasignalShort

print 'preparing data...!

symbol = str(getSymbol)
pricesData = getPricesData(symbol)
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macd, signalLine = getMACDANdSignalLine(pricesData, int(paraMACDShort),
int(paraMACDLong), int(parasignalShort))

modifiedSignalline = getModifiedSignalLine(macd, signalLine, 1)

modifiedSignalLineWithK = getModifiedSignalLineWithK(macd, signalLine)

## Modified signal Line with K-2 test with a single data

print '"MACDK2 test for ' + symbol

successRate, profitRate = MACDK2Test(pricesData, macd, modifiedSignalLineWithK)

AR A Sell and buy point Error
HRAH R R R

try:
print 'success rate: %f' % successRate
print ‘profit rate: %f' % profitRate

except (RuntimeError, TypeError, NameError):
print "Not have buy point sell pointl!"

#####################################################################
AR R

#raw_input("Press Enter to continue...”)

allBuyPoints = macdr2_getAllBuyPoints(pricesData, macd, modifiedSignalLineWithK)
allSellPoints = macdr2_getAllSellPoints(pricesData, macd, modifiedSignalLineWithK)
#print allBuyPoints
#print allSellPoints

fig = standardPlot(pricesData, macd, signalLine, show=False)
addModifiedSignalLineWithK(fig, modifiedSignalLineWithK, show=False)
addMarkers(fig, macd, allBuyPoints, color="#00CC00", show=False)
addMarkers(fig, macd, allSellPoints, color="#FF0000', show=True)

return successRale, profitRate, allBuyPoints, allsellPoints

def runmacde(getSymbo[,paraMACDShort,paraMACDLong,parasignalShort) :
## prepare data for a single data
print getSymbol
print paraMACDShort
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print paraMACDLong
print parasignalShort

print ‘preparing data...'

symbol = str(getSymbol)

pricesData = getPricesData(symbol)

macd, signalline = getMACDANdSignalLine(pricesData, int(paraMACDShort),
int(paraMACDLong), int(parasignalShort))

modifiedSignalline = getModifiedSignalline(macd, signalLine, 1)

modifiedSignalLineWithK = getModifiedSignalLineWithK(macd, sighalLine)

## Modified signal line test with a single data

print ‘Modified signal line test for ' + symbol

successRate, profitRate = modifiedSignalLineTest(pricesData, macd, signalline,
modifiedSignalLine)

HHHHH IS R Y Sell and buy point Error
HHFH A R R

try:
print 'success rate: %f' % successRate
print 'profit rate: %f' % profitRate

except (RuntimeError, TypeError, NameError):
print "Not have buy point sell point!!"

#####################################################################
HHFHHR AR

#raw_input("Press Enter to continue...”)

allBuyPoints = modsig_getAllBuyPoints(pricesData, macd, signalLine, modifiedSignalLine)
allSellPoints = modsig_getAllSellPoints(pricesData, macd, signalLine, modifiedSignalLine)
#print allBuyPolnts
#print allSellPoints

fig = standardPlot(pricesData, macd, signalLine, show=False)
addModifiedSignalLine(fig, modifiedSignalLine, show=False)
addMarkers(fig, macd, allBuyPoints, color="#00CC00', show=False)
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addMarkers(fig, macd, allSellPoints, color="#FF0000', show=True)

return successRate, profitRate, allBuyPoints, allSellPoints

A0 9.9 msuuaessiaduatululig Mainmacdp

from macdtesterP.data import getPricesData
from macdtesterP tradingtest_originalmacd import originalMACDTest, getAllBuyPoints as
org_getAllBuyPoints,\
getAllSellPoints as org_getAllSellPoints, originalMACDTestWithSET100
from macdtesterP.macd import getMACDANdSignallLine
from macdtesterP.modifiedsignalline import getModifiedSignalLine
from macdtesterP.plot import standardPlot, addMarkers, addModifiedSignalLine
from macdtesterP.tradingtest macdr1 import MACDR1Test, getAllBuyPoints as
macdrl_getAllBuyPoints,\
getAllSellPoints as macdrl_getAllSellPoints, MACDR1TestWithSET100
from macdtesterP.tradingtest macdr2 import MACDR2Test, getAllBuyPoints as
macdr2_getAllBuyPoints,\ .
getAllSellPoints as macdr2_getAllSellPoints, MACDR2 TestWithSET100
from macdtesterP tradingtest modifiedsignalline import modifiedSignalLineTest,
getAllBuyPoints as modsig_getAllBuyPaints,\
getAllSellPoints as modsig getAllSellPoints,\
modifiedSignalLineTestWithSET100
from macdtesterP.basic import getTradingPeriods, getMaximumPointsinAPeriod,\
getMinimumPointsinAPeriod
from macdtesterP.tradingtest_modsigtradingweight import modsigTradingWeightTest,
getAllBuyPoints as modsigw_getAllBuyPoints,\
getAllSellPoints as modsigw getAllSellPoints,\
modsigTradingWeightTestWithSET100

def runmacdp(getSymbol,paraMACDShort,paraMACDLong,parasignalShor’c) :
## prepare data for a single data
print getSymbol
print paraMACDShort
print paraMACDLong
print parasignalShort

print ‘preparing data..."
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symbol = str(getSymbol)

pricesData = getPricesData(symbol)

macd, signalline = getMACDANdSignalLine(pricesData, int(paraMACDShort),
int(paraMACDLong), int(parasignalShort))

modifiedSignallLine = getModifiedSignalLine(macd, signalLine, 1)

## prepare data for a single data

pricesData = pricesData[25:]

macd = macd[25:]

signalLine = signalLine[25;]
modifiedSignalLine = modifiedSignalLine[25:]

## modified signal line test with a single data

print 'modified signal line test for ' + symbol

successRate, profitRate = modifiedSignallLineTest(pricesData, macd, signalline,
modifiedSignalLine)

HHEHH R AR R Sell and buy point Error
HEHHHHAERAR B R R

try:
print 'success rate: %f' % successRate
print ‘profit rate: %f' % profitRate

except (RuntimeError, TypeError, NameError):
print "Not have buy point sell point!!"

#####################################################################
R R
#raw_input('Press Enter to continue...")

allBuyPoints - modsig_gelAllBuyPoints(pricesData, macd, signalLine, modifiedSignallLine)
allSellPoints = modsig_getAllSellPoints(pricesData, macd, signalline, modifiedSignalLine)
#print allBuyPoints
#print allSellPoints

fig = standardPlot(pricesData, macd, signalLine, show=False)
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addModifiedSignalLine(fig, modifiedSignalLine, show=False)
addMarkers(fig, macd, allBuyPoints, color="#00CC0Q', show=False)
addMarkers(fig, macd, allSellPoints, color="#FF0000", show=True)

return successRate, profitRate, allBuyPoints, allSellPoints

def runmacdpl(getSymbol,paraMACDShort,paraMACDLong,parasignalShort) :

## prepare data for a single data
print getSymbol

print paraMACDShort

print paraMACDLong

print parasignalShort

print ‘preparing data..."
symbol = str(getSymbol)

pricesData = getPricesData(symbol)
macd, signalline = getMACDANdSignalLine(pricesData, int(paraMACDShort),

int(paraMACDLong), int(parasignalShort))

modifiedSignalline = getModifiedSignalLine(macd, signalLine, 1)

## modified signal line with trading weight test with a single data

print ‘modified signal line with trading weight test for ' + symbol

successRate, profitRate = modsigTradingWeightTest(pricesData, macd, signalline,

modifiedSignalLine, 1)

BHAAA R H B R R Sell and buy point Error

HHHHHH R R

try:
print 'success rate: %f' % successRate
print ‘profit rate: %f' % profitRate

except (RuntimeError, TypeError, NameError):
print "Not have buy point sell pointil"

#raw_input("Press Enter to continue...")

#####################################################################
HHHRHRH R
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allBuyPoints = modsigw_getAllBuyPoints(pricesData, macd, signalLine, modifiedSignalLine,

1)

allSellPoints = modsigw_getAllSellPoints(pricesData, macd, signalLine, modifiedSignalLine,

1)
#print allBuyPoints
#print allSellPoints

fig = standardPlot(pricesData, macd, signalLine, show=False)
addModifiedSignalLine(fig, modifiedSignalLine, show=False)
addMarkers(fig, macd, allBuyPoints, color="#00CC00', show=False)
addMarkers(fig, macd, allSellPoints, color="#FF0000', show=True)

return successRate, profitRate, allBuyPoints, allSellPoints

A15199 .10 s suanssaduatululvia data py lulWawmesmacdtesterk

import pandas as pd

class DataDefinition (str):
def __new_ (cls, name, colNumber, dtype):
return str._new_ (cls, name)

def __init_ (self, name, colNumber, dtype):
super(DataDefinition, self)._init_(name)
self.colNumber = colNumber
self.dtype = dtype

DATE = DataDefinition('date’, 0, 'S8')
OPEN = DataDefinition('open’, 1, 'f8")
HIGH = DataDefinition(‘high', 2, 'f8")
LOW = DataDefinition('low, 3, 'f8")
CLOSE = DataDefinition('close!, 4, 'f8")

def _getRawData(uri="./example/ex.csv"):
data = pd.read_csv(uri, dtype={DATE: DATE.dtype,
OPEN: OPEN.dtype, HIGH: HIGH.dtype,
LOW: LOW.dtype, CLOSE: CLOSE dtype,




L5

}, parse_dates=[0], index_col=0, na_values=")
return data.sort_index(ascending=True).dropnal()

def getPricesData(symbol="KBANK, type='close):
if type not in [OPEN, HIGH, LOW, CLOSE]:
raise Exception(‘param-value error: type= " + type +". Hint, type=x for x in {"open",
"high", "low", "close"})

uri = "/example/ex.csv"

rawData = None
try:

rawData = _getRawData(uri)
except:

raise Exception(‘error occur while parsing raw data. Hint, please check if symbol=" +

symbol + " exists and matches the name of csv file.")

data = rawDatal[type]
return data

d as L5 a
A1319% .11 eassianesviaauatululvg macd.py lulwaimesmacdtesterk

import pandas as pd
import pandas.stats.moments as mt
from ema import getEMA

def getMACDANdSignalLine(pricesData, n1, n2, n3):

ema_nl = getEMA(pricesData, ni)

ema_n2 = getEMA(pricesData, n2)

macd = ema_n1 - ema_n2

signalline = pd.Series(mt.ewma(macd, span=n3), index=pricesData.index)
|___return macd, signalLine

m13797 ¥.12 msnuanssiaduatululng basic.py lulwamesmacdtesterk

import numpy as np
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def getTradingPeriods(macd, signalLine):
downCrossingPoints = getDownCrossingPoints(macd, signalline)
periods = []
for i in xrange(len(downCrossingPoints)-1):
periods.append(macd[downCrossingPoints[f}:downCrossingPoints[i+1]].inde><)

return periods

def isAnUpCrossingPoint(macd, signalLine, t):
i = macd.index.get_loc(t)

if i >= 1 and (macd.ix[i] > sighalline.ix(il) and (macd.ix[i-1] < signalLine.ix[i-1]):
return True
elif i >= 2 and (macd.ix[i] > signalline.ix[il) and (macd.ixfi-1] == sighalLine.ix[i-1]) and
(macd.ix[i-2] < signalLine.ix{i-2]):
return True
else:
False

def isADownCrossingPoint(macd, signalLine, t):
I = macd.index.get_loc(t)

if i >= 1 and (macd.ix[i] < signalline.ix(i]) and (macd.ixfi-1] > signalLine.ix[i-1]):
return True
elif i >= 2 and (macd.ix[i] < signalLine.ix[i]) and (macd.ix[i-1] == sienalLine.ix[i-1]) and
(macd.ix[i-2] > signallLine.ix[i-2]):
return True

def getUpCrossingPoints(macd, signalLine):
upCrossingPointList = []
firstDownCrossingExists = False
for t in macd.index:
if not firstDownCrossingExists and isADownCrossingPoint(macd, signalLine, t):
firstDownCrossingExists = True
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if firstDownCrossingExists and isAnUpCrossingPoint(macd, signalline, t):
upCrossingPointList.appendi(t)

return upCrossingPointList

def getDownCrossingPoints(macd, signalLine):
downCrossingPointList = []
for t in macd.index:
if isADownCrossingPoint(macd, signalLine, t):

downCrossingPointList.append|(t)
return downCrossingPointList

class Trade(object):
def __init_ (self, buyPoint, sellPoint, capital, weight=1):
self.buyPoint = buyPoint
self.sellPoint = sellPoint
self.capital = capital
self.weight = weight

def getProfit(self, pricesData):
return ((pricesDatalself.sellPoint] -

pricesData[self.buyPoint])/float{pricesData[self. buyPoint])*self.ca pital*self.weight

class TotalTradelobject):
def __init_ (self, tradeList):
self.initialCapital = tradeList[0].capital
for trade in tradeList:
if trade.capital != self.initialCapital:

raise Exception(‘'All trade in tradeList must have the same capital.)

self.tradelist = tradeList

def getProfitRate(self, pricesData):

if len(self.tradeList) == 1:
profitRate = self.tradeL?st[O].getProﬂt(pricesData)/ﬂoat(self.initialCapitai)
else:

profits = np.array([trade.getProfit(pricesData) for trade in self.tradelList])
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profitRate = np.sum(profits)/float(self.initial Capital - np.sum(profits[profits < 0]))

return profitRate

def getUpCrossingPointinAPeriod(macd, signalline, period):
upCrossingPoint = None
for t in period:
if isAnUpCrossingPoint(macd, signalLine, t):
upCrossingPoint = t
break

return upCrossingPoint

def getMaximumPointsinAPeriod(macd, signalLine, period):
upCrossingPoint = None
for t in period:
if isAnUpCrossingPoint(macd, signalLine, t):
upCrossingPoint = t
break

maximumpPoint = macd[upCrossingPoint:period[-1].idxmax()
return maximumpPoint

def getMinimumPointsinAPeriod(macd, signalLine, period):
upCrossingPoint = None
for t in period:
if isAnUpCrossingPoint(macd, signalLine, t):
upCrossingPoint = t
break

minimumPoint = macd[period[0]:upCrossingPoint].idxmin()
return minimumPoint

M50 0.13 Mssnanssiaiuatululng ema.py lulnlawmesmacdtesterk

import pandas as pd

import pandas.stats.moments as mt
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def getEMA(pricesData, n=12);
ema = pd.Series(mt.ewmal(pricesData, span=n), index=pricesData.index)
return ema

15197 2,14 msuansstaduatululng modifiedsignalline.py Tulnaimasmacdtesterk

import pandas as pd
from macdtesterK basic import getTradingPeriods,
isAnUpCrossingPoint,isADownCrossingPoint

def getModifiedSignalLine(macd, signalline, K):
periods = getTradingPeriods(macd, sienalLine)
modifiedSignalLine = pd.Series(float('nan?), index=signalLine.index)

for period in periods:

avmin = getAvailablyMinimumPointsinAPeriod(macd, signalLine, period)
avmax = getAvailablyMaximumPointsinAPeriod(macd, signalLine, period)

dmin = getMinimumCertainties(macd, signalLine, period)
dmax = getMaximumCertainties(rmacd, signalLine, period)
upCrossingPoint = None

for t in period:

if upCrossingPoint is None and isAnUpCrossingPoint(macd, signalline, t):

upCrossingPoint = t

if upCrossingPoint is None:
hMinimurn = macd[avmin[t]] - signalLine[avmin[t]]
modifiedSignallinelt] = signalLinelt] + hMinimum*(dmin[t]**K)
elif t == period[-1]:
modifiedSignalLinelt] = signalLine[t]
else:
hMaximum = macd[avmax[t]] - signalLine[avmax]t]]
modifiedSignalline[t] = signalLine[t] + hMaximum*(dmax[t]**K)

return modifiedSignalLine

def getModifiedSignalLineWithK(macd, signalLine):
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modifiedSignalLineWithK = pd.Series(float('nan’), index=signalLine.index)

hmax=-9999999
hmin=-9999999
ht=1

for t in signalLine.index:

if (macd[t]>=signalLine[t]):

ht = macd([t] - signalLine[t]
else:

ht = signalLine[t] - macd[t]

if (macd[t] >= signalLine[t]) and (macdft] - signalline[t])> hmax :
hmax = macd([t] - signalLine[t]

elif (signalLine[t]>=macd[t]) and (signalLinelt]-macd[tD)> hmin:
hmin = signalLine[t] - macd[t]

if (hmax==-9999999 or hmin==-9999999):
k=1
m=1

else:
k=(hmax+hmin)/(2*ht)
m=(2*ht)/(hmax+hmin)

if (signalLine[t] >= 0
if (macd[t] >= signalLine[t]):
if (k<2):
modifiedSignalLineWithK[t]=signalLine[t]
else:
modifiedSignalLineWithK[t]=signalLine[t]

elif (signalLine[t]>=macd[t]):
if (m<0.5):
modifiedSignalLineWithK[t]=signalLine[t]*m
else:
modifiedSignalLineWithK[t]=signalLine[t]

elif (signalLine[t] < 0):




121

if (macd[t] >= signalLine[t]):
if (m<0.7):

modifiedSignalLineWithK[t]=signalLine[t]
else:

modifiedSignalLineWithK[t]=signalLine[t]

elif (signalLine[t]>=macd[t]):
if (k<2):

modifiedSignalLineWithK[t]=signalLinelt]
else:

modifiedSignallLineWithK[t]=signalLine[t]*k

return modifiedSignalLineWithk

def getAvailablyMaximumPointsinAPeriod(macd, signalLine, period):;
avialablyMaximumPoints = pd.Series(", index=period)
upCrossingPoint = None
for t in period:

upCrossingPoint =t

if upCrossingPoint is not None:

avialablyMaximumPoints[t] = macd[upCrossingPoint:t].idxmax()

return avialablyMaximumPoints

def getAvailablyMinimumpPointsinAPeriod(macd, signalline, period):
avialablyMinimumPoints = pd.Series(", index=period)
for t in period:

if isAnUpCrossingPoint(macd, signalLine, t):

avialablyMinimumPoinls[l] = macd[perlod[0]:t].idxmin()
break

avialablyMinimumPoints(t] = macd[period[0]:t].idxmin()

return avialablyMinimumPoints

if upCrossingPoint is None and isAnUpCrossingPoint(macd, signalLine, t):
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def getMaximumCertainties(macd, signalLine, period):
avmax = getAvailablyMaximumPointsinAPeriod(macd, signallLine, period)
maximumCertainties = pd.Series(", index=period)
upCrossingPoint = None
for t in period:
if t == period[-1];
maximumCertainties[t] = 1
break

if upCrossingPoint is None and isAnUpCrossingPoint(macd, signalLine, t):
upCrossingPoint = t

if upCrossingPoint is not None:
hCurrent = macd(t] - signalLine(t]
hMaximum = macd[avmaxt]] - signalLinelavmax(t]]
maximumCertainties[t] = 1 - (hCurrent/float(hMaximum)) if hMaximum != 0 else 1

return maximum~Certainties

def getMinimumCertainties(macd, signalLine, period):
avmin = getAvailablyMinimumPointsinAPeriod(macd, signalLine, period)
minimumCertainties = pd.Series(", index=period)
for t in period:
if isAnUpCrossingPoint(macd, signalLine, t):
minimumCertainties(t] = 1
break

hCurrent = macd([t] - signalLinel[t]
hMinimum = macdlavmin(t]] - signalLine[avmin]t]]

minimumCertainties[t] = 1 - (hCurrent/float(hMinimum)) if hMinimum != 0 else 1

relurn minimumcCerLainlies

3190 ¥.15 ensnuanssiaduatululng plot.py luliamesmacdtesterk

import pandas as pd
import matplotlib.pyplot as plt
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import numpy as np
from matplotlib import ticker, font_manager

class IndexManager(object):
def __init_ (self, indexSeries):
self.index = indexSeries
self.evenlyindex = pd.Series(np.arange(len(indexSeries)), index=indexSeries)

def evenlylndexToDateTimelndex(self, x):
try:
return self.index(x]
except:
return None

def datetimelndexToEvenlylndex(self, d):
try:
return self.evenlyindex[d]
except:
return None

def dateMappingFormatter(self, x, pos=None):
d = self.evenlylndexToDateTimelndex(int(x + 0.5))
if d is not None:
return d.strftime('%b\n%Y")
else:
return "

def standardPlot(pricesData, macd, signalLine, show=True):
idm = IndexManager(pricesData.index)
plt.rc(‘axes', grid=True)
plt.rc(grid', color='0.75", linestyle="', linewidth=0.5)

left, widlh - 0.1, 0.8
rectl = [left, 0.6, width, 0.3]
rect2 = [left, 0.1, width, 0.5]

fig = plt.figure(facecolor="white")
axescolor = "#f9f9f9' # the axes background color
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ax1 = fig.add_axes(rect1, axisbg=axescolor) #left, bottom, width, height
ax2 = fig.add_axes(rect2, axisbg=axescolor, sharex=ax1)

#we don't want to label all indices, just the first day in each month are enough
#this function return the list of the (evenly) indices of the first day in each month
def getindexOfFirstDayEachMonth(datearr):

dateSeries = pd.Series(datearr.month)

isFirstDay = np.ones_like(dateSeries, dtype=np.bool)

isFirstDay[1:] = (dateSeries[1:] != dateSeries[:-1])

return dateSeries.index[isFirstDay]

#we then use the above mentioned list as a 'FixedLocator' and set it as the major locator

axl.xaxis.set_major locator(ticker.F ixedLocator(getindexOfFirstDayEachMonth(pricesData.inde
9)

#only the indices in the locator will be labeled, the plotter will ask the formatter' which
labels corresponds to which indices

#this is the place where our mapping is used

axl.xaxis.set_majorjormatter(ticker.FuncFormatter(idm.dateMappingFormatter))

#set nice left and right spaces
axl.set_xtim(idm.evenlyindex[0] - 2, idm.evenlyindex[-1] + 2)

ax1.plot(idm.evenlylndex, pricesData, color="black, w=2, label='closing price')
ax2.plot(idm.evenlylindex, macd, color="red', lw=1.5, label="MACD Line)
ax2.plot(idm.evenlyindex, signalLine, color="blue', lw=1, label='Signal Line')

for label in ax1.get_xticklabels():
label.set_visible(False)

axl.yaxis.set_major_localoi(licker.MaxNLocator(b, prune='both"))
ax2.yaxis.set_major_locator(ticker.MaxNLocator(5, prune='both)

props = font_manager.FontProperties(size=10)
legl = axl.legend(loc='best’, shadow=True, fancybox=True, prop=props, scatterpoints=1,

markerscale=1)
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legl.get_frame().set_alpha(0.5)

leg2 = ax2.legend(loc="best, shadow=True, fancybox=True, prop=props, scatterpoints=1,
markerscale=1)

leg2.get_frame().set_alpha(0.5)

if show: plt.show()

return fig

def addModifiedSignalLine(fig, modifiedSignalLine, color='violet', show=True):

idm = IndexManager(modifiedSignalLine.index)

ax2 = fig.get_axes()[1]

ax2.plot(idm.evenlyindex, modifiedSignalline, color=color, lw=1, label="Modified Signal
Line")

if show: plt.show()

return fig

def addMarkers(fig, macd, tList, markerSize=40, color="#00CCQ0', show=True):

idm = IndexManager(macd.index)

ax2 = fig.get axes()[1]

ax2.scatter(idm.evenlyindex[tList], macdltList], color=color, s=markerSize)

if show: plt.show()

return fig
def addModifiedSignalLineWithK(fig, modifiedSignalLineWithk, color='orange', show=True):

idm = IndexManager(modifiedSignalLineWithK.index)

ax2 = fig.get axes([1]

ax2.plot(idm.evenlylindex, modifiedSignalLineWithk, color="orange', lw=1, label="Modified
Signal Line With K')

props = font_rnanager.FontProperties(size=10)

leg2 = ax2.legend(loc="best', shadow=True, fancybox=True, prop=props, scatterpoints=1,
markerscale=1)

leg2.get_frame().set_alpha(0.5)

if show: plt.show()

return fig

A5 0.16 msrauanssviEduaUlulng tradingtest_originalmacd.py Tulnawmesmacdtesterk

from macdtesterK.basic import isAnUpCrossingPoint, isADownCrossingPoint, Trade,\
TotalTrade, getTradingPeriods

from macdtesterK.macd import getMACDANdSignalLine
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import numpy as np

from macdtesterK.data import getPricesData
Import os

import pandas as pd

def isABuyPoint(macd, signalLine, t):
if isSAnUpCrossingPoint(macd, signalLine, t):
return True
else:

return False

def isASellPoint(macd, signallLine, t):
if isADownCrossingPoint(macd, signalLine, t):
return True
else:

return False

def getTotalTradesInAPeriod(macd, signalline, period):
tradeList = []
buyPoint = None
sellPoint = None
capital = 1
for t in period:
if buyPoint is None and isABuyPoint(macd, signalLine, t):
buyPoint =t

if buyPoint is not None and isASellPoint(macd, signalLine, t):

sellPoint = t

if sellPoint is not None:
tradeList.append(Trade(buyPoint, sellPoint, capital))
buyPoint = None
scllPoint — None

if len(tradelList) > 0:
return TotalTrade(tradeList)
else:

return None
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def originalMACDTest(pricesData, macd, signallLine):
periods = getTradingPeriods(macd, signalLine)
profitRateList = (]
successList =[]
for period in periods:
totalTrade = getTotalTradesInAPeriod(macd, signalLine, period)
if totalTrade is not None:
profitRate = totalTrade.getProfitRate(pricesData)
profitRateList.append(profitRate)
if profitRate > 0:
successList.append(1)
else:
successList.append(0)

if len(profitRatelist) > 0:

return np.mean(successList), np.mean(profitRateList)
else:

return None, None

def getAllBuyPoints(pricesData, macd, signalLine):

periods = getTradingPeriods(macd, signalLine)
allBuyPoints = []
for period in periods:

totalTrade = getTotalTradesinAPeriod(macd, signalLine, period)

if totalTrade is not None;

for trade in totalTrade.tradeList:
allBuyPoints.append(trade.buyPoint)

print 'total buy' len(allBuyPoints)
#print allBuyPoints
return allBuyPoints

def getAllSellPoints(pricesData, macd, slgnalline):
periods = getTradingPeriods(macd, signalLine)
allSellPoints = []
for period in periods:
totalTrade = getTotalTradesinAPeriod(macd, signalLine, period)

if totalTrade is not None:
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for trade in totalTrade.tradeList:
allSellPoints.append(trade.sellPoint)
print 'total sell' len(allSellPoints)
#print allSellPoints
return allSellPoints

def originalMACDTestWithSET100(verbose=False):

directory = '/quoteName--AGRI/"

ignoreList = [BANPU', 'MAKRQ', VGI', 'STPI]

symbolList = [f.replace('.csv',") for f in os.listdir(directory) if f.endswith('.csv') and
f.split(".)[0] not in ignoreList]

resultList = pd.DataFrame({'success rate'; None, ‘profit rate': None}, index=symbolList)

for symbol in symbolList:
if verbose: print 'testing ' + symbol + ...
pricesData = getPricesData(symbol=symbol)
macd, signalline = ¢etMACDANdSignalLine(pricesData, int(paraMACDShort),
int(paraMACDLong), int(parasignalShort))

pricesData = pricesData[25:]

macd = macd[25:]

signalLine = signalLine[25:]

successRate, profitRate = originalMACDTest(pricesData, macd, signalLine)

getAllBuyPoints(pricesData, macd, signalLine)
getAllSellPoints(pricesData, macd, signalline)

resultList['profit rate'l[symbol] = profitRate
resultlist['success rate[symbol] = successRate

if verbose:
import webbrowser
f = open(os.getewd() + /temp.html', 'w)
f.write('Original MACD test with SET-100')
fowrite(resultList.to_html()
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f.close()
webbrowser.open(os.getcwd() + /temp.html', new=2)

resultList = resultList.dropna()

avgsuccessRate = resultList['success rate'l.mean()
avgProfitRate = resultList['profit rate’l.mean()
return avgSuccessRate, avgProfitRate

M5797 0.17 Msnauanssiasuatululng tradingtest_macdr1.py Tulwainesmacdtesterk

from macdtesterK.basic import isAnUpCrossingPoint, isADownCrossingPoint, Trade,\
TotalTrade, getTradingPeriods

from macdtesterk.macd import getMACDANdSignalLine

import numpy as np

import os

import pandas as pd

from macdtesterK.data import getPricesData

def isABuyPoint(macd, signalLine, t):

i = macd.index.get_loc(t)

if (i >=2 and
macd.ix[i] > signallLine.ix[i] and
macd.ix[i-1] > signallLine.ix[i-1] and
isAnUpCrossingPoint(macd, signalLine, macd.index[i-2])):
return True

else:

return False

def isASellPoint(pricesData, macd, signalLine, buyPoint, t):
profitRate = (pricesDatalt] - pricesDatalbuyPoint])/float(pricesDatalbuyPoint])
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if profitRate >= 0.03 or isADownCrossingPoint(macd, signalLine, t);
return True
else:

return False

def getTotalTradesInAPeriod(pricesData, macd, signalLine, period):
tradelist = []
buyPoint = None
sellPoint = None
capital = 1
for t in period:
if buyPoint is None and isABuyPoint(macd, signalLine, t):
buyPoint = t

if buyPoint is not None and isASellPoint(pricesData, macd, signalLine, buyPaint, t);
sellPoint =t

if sellPoint is not None:
tradeList.append(Trade(buyPoint, sellPoint, capital))
buyPoint = None
sellPoint = None

if len(tradeList) > 0:
return TotalTrade(tradeList)
else:

return None

def MACDR1Test(pricesData, macd, signalLine):
periods = getTradingPeriods(macd, signalLine)
profitRatelist = []
successList = []
for period in periods:
lolalTrade = gelTolalTradesInAPerlod(pricesData, macd, signalLine, period)
if totalTrade is not None:
profitRate = totalTrade.getProfitRate(pricesData)
profitRateList.append(profitRate)
if profitRate > 0:
successList.append(1)
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else:
successList.append(0)

if len(profitRateList) > 0

return np.mean(successList), np.mean(profitRateList)
else:

return None, None

def getAlBuyPoints(pricesData, macd, signalLine):

periods = getTradingPeriods(macd, signalLine)
allBuyPoints =[]
for period in periods:

totalTrade = getTotalTradesinAPeriod(pricesData, macd, signalLine, period)

if totalTrade is not None:

for trade in totalTrade tradeList:
allBuyPoints.append(trade.buyPoint)

print 'total buy' ,len(allBuyPoints)
#print allBuyPoints
return allBuyPoints

def getAllSellPoints(pricesData, macd, signalLine):

periods = getTradingPeriods(macd, signalLine)
allSellPoints = [J
for period in periods:

totalTrade = getTotalTradesinAPeriod(pricesData, macd, signalLine, period)

if totalTrade is not None:

for trade in totalTrade.tradeList:
allSellPoints.append(trade.sellPoint)

print 'total sell' ,len(allSellPoints)
#print allSellPoints
return allSellPoints

def MACDR1TestWithSET100(verbose=False):

directory = '/quoteName--AGRI/"

ignoreList = ['BANPU', 'MAKRO', 'VGI', 'STPI"

symbollist = [f.replace(.csv',") for f in os.listdir(directory) if f.endswith('.csv') and
f.split(".)[0] not in ignoreList]
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resultList = pd.DataFrame({'success rate": None, 'profit rate": None}, index=symbolList)

for symbol in symbolList:
if verbose: print 'testing ' + symbol + ...
pricesData = getPricesData(symbol=symbol)
macd, signalline = getMACDANdSignalLine(pricesData, int(paraMACDShort),
int(paraMACDLong), int(parasignalShort))

pricesData = pricesData[25:]

macd = macd[25:]

signalLine = signalline[25:]

successRate, profitRate = MACDR1Test(pricesData, macd, signalLine)

getAllBuyPoints(pricesData, macd, signalLine)
getAllSellPoints(pricesData, macd, signalLine)

resultList['profit rate'llsymbol] = profitRate
resultList['success rate'llsymbol] = successRate

if verbose:
import webbrowser
f = open(os.getewd() + /termp.html, 'w')
fwrite('MACDR1 test with SET-100")
f.write(resultList.to_html())
f.close()
webbrowser.open(os.getewd() + temp.htmt', new=2)

resultList = resultList.dropna()

avgSuccessRate = resultList['success rate'l.mean()
avgProfitRate = resultList['profit rate'].mean()
return avgSuccessRate, avgProfitRate

M99 9.18 ms1euanasaduadUlulng tradingtest_macdr2.py Tulvawnesmacdtesterk

from macdtesterK.basic import isAnUpCrossingPoint, isADownCrossingPoint, Trade,\
TotalTrade, getTradingPeriods
import numpy as np
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import os

import pandas as pd

from macdtesterK.data import getPricesData

from macdtesterK macd import getMACDANdSignalLine

def isABuyPoint(pricesData, macd, signalLine, t):

i = macd.index.get_loc(t)

if (i >=2 and
macd.ix[i] > signalLine.ix[i] and
macd.ix[i-1] > signalLine.ix[i-1] and
isAnUpCrossingPoint(macd, signalLine, macd.index[i-2]) and
(macd.ix[i] - signalLine.ix[il)/float(pricesData.ix[i]) >= 0.005):
return True

else:

return False

def isASellPoint(pricesData, macd, signalLine, buyPoint, t):
profitRate = (pricesData[t] - pricesDatalbuyPoint])/float(pricesDatalbuyPoint])
if profitRate >= 0.03 or IsADownCrossingPoint(macd, signalLine, t):
return True
else:
return False

def getTotalTradesInAPeriod(pricesData, macd, signalline, period):
tradelist = []
buyPoint = None
sellPoint = None
capital = 1
for tin period:
if buyPoint is None and isABuyPoint(pricesData, macd, signallLine, t):
buyPoint = t
if buyPoint is not None and isASellPoint(pricesData, macd, signalLine, buyPoint, t):
sellPoint =t

if sellPoint is not None:
tradelist.append(Trade(buyPoint, sellPoint, capital)

buyPoint = None




134

sellPoint = None

it len(tradeList) > 0:

return TotalTrade(tradeList)
else:

return None

def MACDR2Test(pricesData, macd, signalLine):
periods = getTradingPeriods(macd, signalLine)
profitRateList = []
successList =[]
for period in periods:
totalTrade = getTotalTradesinAPeriod(pricesData, macd, signalline, period)
if totalTrade is not None:
profitRate = totalTrade.getProfitRate(pricesData)
profitRateList.append(profitRate)
if profitRate > 0:
successList.append(1)
else:

successList.append(0)

if len(profitRateList) > 0:

return np.mean(successList), np.mean(profitRateList)
else:

return None, None

def getAllBuyPoints(pricesData, macd, signalLine):

periods = getTradingPeriods(macd, signalline)
allBuyPoints =[]
for period in periods:

totalTrade = getTotalTradesInAPeriod(pricesData, macd, signalLine, period)

if totalTrade is not None:

for lrade in totalTrade.lradeList:
allBuyPoints.append(trade.buyPoint)

print ‘total buy' ,len(allBuyPoints)
#print allBuyPoints
return allBuyPoints
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def getAllSellPoints(pricesData, macd, signalLine):

periods = getTradingPeriods(macd, signalLine)
allSellPoints = (]
for period in periods:

totalTrade = getTotalTradesInAPeriod(pricesData, macd, signalline, period)

if totalTrade is not None:

for trade in totalTrade.tradeList:
allSellPoints.append(trade.sellPoint)

print 'total sell' ,len(allSellPoints)
#print allSellPoints
return allSellPoints

def MACDR2TestW§thSET100(verbose=False)§

directory ="/quoteName--AGRI/"

ignoreList = ['BANPU', 'MAKRO', 'VGI', 'STPI]

symbolList = [f.replace('.csv',") for f in os.listdir(directory) if f.endswith(.csv') and
f.split(".)[0] not in ignoreList]

resultList = pd.DataFrame({'success rate'; None, ‘profit rate’: None}, index=symbolList)

for symbol in symbolList:
if verbose: print ‘testing ' + symbol + ...
pricesData = getPricesData(symbol=symbol)
macd, signalline = getMACDAndSignallLine(pricesData, int(paraMACDShort),
int(paraMACDLong), int(parasignalShort))

pricesData = pricesData[25]

macd = macd([25:]

signalLine = signalLine[25:]

successRate, profitRate = MACDR2Test(pricesData, macd, signallLine)

getAlBuUyPoints(pricesData, macd, signalLine)
getAllSellPoints(pricesData, macd, signalLine)
resultList[ profit rate')[symbol] = profitRate
resultList['success rate'l[symbol] = successRate

if verbose:
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import webbrowser

f = open(os.getewd() + /temp.html', 'w')
f.write(MACDR2 test with SET-100")
f.write(resultList.to_html())

f.close()

webbrowser.open(os.getcwd() + /temp.html’, new=2)

resultList = resultList.dropna()

avgSuccessRate = resultList['success rate'.mean()
avgProfitRate = resultList['profit ratel.mean()
return avgSuccessRate, avgProfitRate
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macdtesterk

from macdtesterK basic import isAnUpCrossingPoint, isADownCrossingPoint, Trade,\
TotalTrade, getTradingPeriods, getUpCrossingPointinAPeriod

from macdtesterk.macd import getMACDANdSignalLine

import numpy as np

import os

import pandas as pd

from macdtesterK.data import getPricesData

from macdtesterK modifiedsignalline import getModifiedSignalline

def isABuyPoint(macd, medifiedSignallLine, upPoint, t):
iup = macd.index.get_loc(upPoint)
I = macd.index.get_loc(t)
if i <= iup and isAnUpCrossingPoint(macd, modifiedSignalLine, t):
return True
else:
return False

def isASellPoint(macd, modifiedSignalLine, t):
if isADownCrossingPoint(macd, modifiedSignalLine, t):
return True

else:
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return False

def getTotalTradesinAPeriod(macd, modifiedSignalLine, period, upPoint):
tradeList = ]
buyPoint = None
sellPoint = None
capital = 1
for t in period:
if buyPoint is None and isABuyPoint(macd, modifiedSignalLine, upPoint, t):
buyPoint = t

if buyPoint is not None and isASellPointimacd, modifiedSignalLine, t):
sellPoint = t

if sellPoint is not None:
tradeList.append(Trade(buyPoint, sellPoint, capital))
buyPoint = None
sellPoint = None

if len(tradeList) > 0:
return TotalTrade(tradeList)
else:

return None

def modifiedSignalLineTest(pricesData, macd, signalLine, modifiedSignalLine):
periods = getTradingPeriods(macd, signalLine)
profitRateList = []
successList = []
for period in periods:
upPoint = getUpCrossingPointinAPeriod(macd, signalLine, period)
totalTrade = getTotalTradesInAPeriod(macd, modifiedSignalLine, period, upPoint)
if totalTrade is not None:
profitRate - totalTrade.gelProfitRale(pricesDala)
profitRateList.append(profitRate)
if profitRate > 0:
successList.append(1)

else:

successList.append(0)
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if len(profitRateList) > 0:

return np.mean(successList), np.mean(profitRateList)
else:

return None, None

def getAllBuyPoints(pricesData, macd, signalLine, modifiedSignalLine):

periods = getTradingPeriods(macd, signalLine)

allBuyPoints = []

for period in periods:
upPoint = getUpCrossingPointinAPeriod(macd, signalLine, period)
totalTrade = getTotalTradesInAPeriod(macd, modifiedSignalLine, period, upPoint)
if totalTrade is not None:

for trade in totalTrade.tradeList:
allBuyPoints.append(trade.buyPoint)

print 'total buy' ;len(allBuyPoints)

#print allBuyPoints

return allBuyPoints

def getAllSellPoints(pricesData, macd, signalLine, modifiedSignalLine):

periods = getTradingPeriods(macd, signalLine)

allSellPoints =[]

for period in periods:
upPoint = getUpCrossingPointinAPeriod(macd, signalLine, period)
totalTrade = getTotalTradesinAPeriod(macd, modifiedSignalLine, period, upPoint)
if totalTrade is not None:

for trade in totalTrade tradeList:
allSellPoints.append(trade.sellPoint)

print 'total sell' ,len(allSellPoints)

#print allSellPoints

return allSellPoints

def modifiedSignalLineTestWithSCT100(K=1, verbose=False):

directory = '/quoteName--AGRI/"

ignoreList = [BANPU', 'MAKRO', 'VGI', 'STPI]

symbollist = [f.replace('.csv',") for f in os.listdir(directory) if f.endswith('.csv') and
f.split(".)[0] not in ignoreList]
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resultlist = pd.DataFrame({'success rate': None, 'profit rate': None}, index=symbolList)

for symbol in symbolList:

if verbose: print 'testing ' + symbol + ...

pricesData = getPricesData(symbol=symbol)

macd, signalline = getMACDANdSignalLine(pricesData, int(paraMACDShort),
int(paraMACDLong), int(parasignalShort))

modifiedSignalLine = getModifiedSignalLine(macd, signalLine, K)

pricesData = pricesData[25:]

macd = macd[25:]

signalLine = signalLine[25:]

modifiedSignalLine = modifiedSignalLine[25:]

successRate, profitRate = modifiedSignalLineTest(pricesData, macd. sighalline,
modifiedSignalLine)

getAlBuyPoints(pricesData, macd, signalLine, modifiedSignalLine)
getAllSellPoints(pricesData, macd, signalLine, modifiedSignalLine)

resultList['profit ratelsymbol] = profitRate
resultList['success rate'][symbol] = successRate

if verbose:
import webbrowser
f = open(os.getewd() + Vtemp.html', 'w!)
f.write(MACDP test with SET-100")
f.write(resultList.to_htmi()
f.close()
webbrowser.open(os.getewd() + /temp.html', new=2)

resultList = resultList.dropna()

avgSuccessRate = resultList['success rate'l.mean()
avgProfitRate = resultList['profit rate’l.mean()
return avgSuccessRate, avelProfilRate
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from macdtesterK.basic import isAnUpCrossingPoint, isADownCrossingPoint, Trade,\

TotalTrade, getTradingPeriods
from macdtesterk.macd import getMACDANdSignalLine
from macdtesterK.modifiedsignalline import getModifiedSignalLineWithK
import numpy as np
from macdtesterK.data import getPricesData
import os
import pandas as pd

def isABuyPoint(macd,modifiedSignalLineWithK, t):
if isAnUpCrossingPoint(macd, modifiedSignalLineWithk, t):
return True
else:

return False

def isASellPoint(macd, signalline, t):
if isADownCrossingPoint(macd, signalLine, t):
return True
else:

return False

def getTotalTradesInAPeriod(macd, signalLine, period):
tradeList = []
buyPoint = None
sellPoint = None
capital = 1
for t in period:
if buyPoint is None and isABuyPoint(macd, signalLine, t):
buyPoint = t

if buyPoint is not None and isASellPoint(macd, signalLine, t):
sellPoint =t

if sellPoint is not None:
tradeList.append(Trade(buyPoint, sellPoint, capital))
buyPoint = None
sellPoint = None
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if len(tradeList) > 0

return TotalTrade(tradeList)
else:

return None

def modifiedSignalLineWithKtest(pricesData, macd, modifiedSignalLineWithK):
periods = getTradingPeriods(macd, modifiedSignalLineWithk)
profitRatelist = []
successList =[]
for period in periods:
totalTrade = getTotalTradesIinAPeriod(macd, modifiedSignalLineWithK, period)
if totalTrade is not None:
profitRate = totalTrade.getProfitRate(pricesData)
profitRateList.append(profitRate)
if profitRate > 0:
successlist.append(1)
else:
successList.append(0)

if len(profitRatelist) > 0:

return np.mean(successList), np.mean(profitRatelist)
else:

return None, None

def getAllBuyPoints(pricesData, macd, modifiedSignalLineWithK):
periods = getTradingPeriods(macd, modifiedSignalLineWithk)
allBuyPoints = []
for period in periods:
totalTrade = getTotalTradesInAPeriod(macd, modifiedSignalLineWithK, period)
if totalTrade is not None:
for trade in totalTrade.tradeList:
allBuyPoints.append(trade.buyPoint)
print total buy' ,len(allBuyPoints)
#print allBuyPoints
return allBuyPoints

def getAllSellPoints(pricesData, macd, modifiedSignalLineWithK):
periods = getTradingPeriods(macd,modifiedSignalLineWithK)
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allSellPoints = []
for period in periods:

totallrade = getTotalTradesInAPeriod(macd,modiﬁedSignalL]neWithK, period)

if totalTrade is not None:

for trade in totalTrade.tradeList:
allSellPoints.append(trade.sellPoint)

print 'total sell',len(allSellPoints)
#print allSellPoints
return allSellPoints

def modifiedSignalLineWithKtestInSET100(verbose=False):

directory = '/quoteName--AGRI/"

ignoreList = ['BANPU', 'MAKRQ', 'VGI', 'STPI']

symbollList = [f.replace(.csv',") for f in os.listdir(directory) if f.endswith('.csv") and
f.split('.)[0] not in ignoreList]

resultList = pd.DataFrame({'success rate': None, 'profit rate': None}, index=symbolList)

for symbol in symbolList:
if verbose: print ‘testing ' + symbol + *.."
pricesData = getPricesData(symbol=symbol)

macd, signalline = getMACDANdSignalLine(pricesData, int(paraMACDShort),
int(paraMACDLong), int(parasignalShort))
modifiedSignalLineWithK = getModifiedSignalLineWithK(macd, signalLine)

pricesData = pricesData[25:]

macd = macd[25:]

signalLine = signalLine[25:]

modifiedSignalLineWithK =modifiedSignalLineWithK[25:]

successRate, profilRale - modifiedSignalLineWithKtest(pricesData, macd,
modifiedSignalLineWithk)

getAllBuyPoints(pricesData, macd, modifiedSignalLineWithk)
getAllSellPoints(pricesData, macd, modifiedSignalLineWithK)
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resultList['profit rate’l[symbol] = profitRate
resultList['success rate'][symbol] = successRate

if verbose:
import webbrowser
f = open(os.getcwd() + /temp.html', 'w')
f.write('Modifiedsignalline withK test with SET-100")
fwrite(resultList.to_html()
f.close()
webbrowser.open(os.getcwd() + temp.html’, new=2)

resultList = resultList.dropnal()

avgSuccessRate = resultList['success rate'].mean()
avgProfitRate = resultList['profit rate’l.mean()
return avgSuccessRate, aveProfitRate
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macdtesterk

from macdtesterK.basic import IsAnUpCrossingPoint, isADownCrossingPoint, Trade,\
TotalTrade, getTradingPeriods

from macdtesterk.macd import getMACDANdSignalLine

from macdtesterK. modifiedsignalline import getModifiedSignalLineWithK

import numpy as np

import os

import pandas as pd

from macdtesterK.data import getPricesData

def isABuyPoint(macd,modifiedSignalLineWithK , t):
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i = macd.index.get_loc(t)

if i >=2 and
macd.ix[i] > modifiedSignalLineWithK.ix[i] and
macd.ix[i-1] > modifiedSignalLineWithK.ix[i-1] and
isAnUpCrossingPoint(macd, modifiedSignalLineWithK, macd.index[i-2])):
return True

else:
return False

def isASellPoint(pricesData, macd, modifiedSignalLineWithk, buyPoint, t):
profitRate = (pricesDatalt] - pricesData[buyPoint])/float(pricesData[buyPoint])
if profitRate >= 0.03 or isADownCrossingPoint(macd, modifiedSignalLineWithk, t):
return True
else:

return False

def getTotalTradesInAPeriod(pricesData, macd, modifiedSignalLineWithK, period):
tradelList = (]
buyPoint = None
sellPoint = None
capital = 1
for t in period:
if buyPoint is None and isABuyPoint(macd, modifiedSignalLineWithkK, t):
buyPaint = t

if buyPoint is not None and isASellPoint(pricesData, macd,modifiedSignalLineWithK,
buyPoint, t):
sellPoint = t

if sellPoint is not None:
tradeList.append(Trade(buyPoint, sellPoint, capital))
buyPoint = None
sellPoint = None

if len(tradelist) > 0:
return TotalTrade(tradelList)
else:

return None
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def MACDK1Test(pricesData, macd, modifiedSignalLineWithK):
perlods = getIradingPeriods(macd, modifiedSignalLineWithK)
profitRateList = []
successlist = []
for period in periods:
totalTrade = getTotalTradesinAPeriod(pricesData, macd, modifiedSignalLineWithk,
period)
if totalTrade is not None:
profitRate = totalTrade.getProfitRate(pricesData)
profitRateList.append(profitRate)
if profitRate > 0;
successList.append(1)
else:
successList.append(0)

if len(profitRateList) > 0;

return np.mean(successList), np.mean(profitRateList)
else:

return None, None

def getAllBuyPoints(pricesData, macd, modifiedSignalLineWithK):
periods = getTradingPeriods(macd, modifiedSignalLineWithk)
allBuyPoints = []
for period in periods:
totalTrade = getTotalTradesInAPeriod(pricesData, macd, maodifiedSignalLineWithk,
period)
if totalTrade is not None;
for trade in totalTrade.tradeList:
allBuyPoints.append(trade.buyPoint)
print 'total sell' len(allBuyPoints)
#print allBuyPoints
return allBuyPoints

def getAllSellPoints(pricesData, macd, modifiedSignalLineWithK):
periods = getTradingPeriods(macd, modifiedSignalLineWithK)
allSellPoints = []
for period in periods:
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totalTrade = getTotalTradesinAPeriod(pricesData, macd, modifiedSignalLineWithK,
period)
if totalIrade is not None:
for trade in totalTrade.tradeList:
allSellPoints.append(trade.sellPoint)

print 'total sell' ,len(allSellPoints)
#print allSellPoints
return allSellPoints

def MACDK1TestWithSET100(verbose=False):

directory = '/quoteName--AGRI/"

ignoreList = ['BANPU', '"MAKRO', 'VGI', 'STPI

symbollist = [freplace('.csv',") for f in os.listdir(directory) if f.endswith('csv!) and
f.split(".)[0] not in ignoreList]

resultList = pd.DataFrame({'success rate": None, 'profit rate": None}, index=symbolList)

for symbol in symbollList:
if verbose: print ‘testing ' + symbol + !..
pricesData = getPricesData(symbol=symbol)
macd, signalLine = getMACDANdSignalLine(pricesData, int(paraMACDShort),
int(paraMACDLong), int(parasignalShort))
modiﬁedSignaiUneWithK:getModiﬁedSignalLineWIthK(macd,signalLine)

pricesData = pricesData[25:]

macd = macd[25:]

signalline = signalLine[25:]
modifiedSignalLineWithK=modifiedSignalLineWithK[25:]

successRate, profitRate = MACDK1Test(pricesData, macd, modifiedSignalLineWithK)

getAllBuyPoints(pricesData, macd, modifiedSignalLineWithK)
getAllSellPoints(pricesData, macd, modifledSighalLineWithk)

resultList['profit rate'l[symbol] = profitRate
resultList['success rate'l[symbol] = successRate

if verbose:
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import webbrowser

f = open(os.getewd() + 'termp.html', 'w')
fwrite(Modified K1 test with SET-100")
fwrite(resultList.to_html())

f.close()

webbrowser.open(os.getcwd() + /temp.html', new=2)

resultList = resultList.dropnal()

avgSuccessRate = resultList['success rate']l.mean()
avgProfitRate = resultList['profit rate'l.mean()
return avgSuccessRate, avgProfitRate
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from macdtesterK.basic import isAnUpCrossingPoint, isADownCrossingPoint, Trade,\
TotalTrade, getTradingPeriods

import numpy as np

import os

import pandas as pd

from macdtesterk.data import getPricesData

from macdtesterk.macd import getMACDANdSignallLine

from macdtesterk modifiedsignalline import getModifiedSignallineWithK

def isABuyPoint(pricesData, macd, modifiedSignalLineWithK, t):

i = macd.index.get loc(t)

if (i >=2 and
macd.ix[i] > modifiedSignalLineWithK.ix[i] and
macd.ix[i-1] > modifiedSignalLineWithK.ix[i-1] and
isAnUpCrossingPoint(macd, modifiedSignalLineWithK, macd.index(i-2]) and
(macd.ixi] - modifiedSignalLineWithK.ix[i])/float(pricesData.ix{i]) >= 0.005):
return True

else:

return False

def isASellPoint(pricesData, macd, modifiedSignalLineWithK, buyPoint, t):
profitRate = (pricesDatalt] - pricesData[buyPoint])/float(pricesData[buyPoint])
if profitRate >= 0.03 or isADownCrossingPoint(macd, modifiedSignalLineWithkK, t):

return True
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else:
return False

def getTotalTradesInAPeriod(pricesData, macd,modifiedSignalLineWithK, period):
tradelist = ]
buyPoint = None
sellPoint = None
capital = 1
for t in period:
if buyPoint is None and isABuyPoint(pricesData, macd, modifiedSignalLineWithkK, t):
buyPoint = t

if buyPoint is not None and isASellPoint(pricesData, macd, modifiedSignalLineWithK,
buyPoint, t):
sellPoint = t

if sellPoint is not None:
tradeList.append(Trade(buyPoint, sellPoint, capital))
buyPoint = None
sellPoint = None

if len(tradelist) > 0:
return TotalTrade(tradeList)
else:

return None

def MACDK2Test(pricesData, macd, modifiedSignalLineWithK):
periods = getTradingPeriods(macd, modifiedSignallLineWithk)
profitRateList = []
successList =[]
for period in periods:
totalTrade = getTotalTradesInAPeriod(pricesData, macd, modifiedSignalLineWithK,
period)
if totalTrade is not None:
profitRate = totalTrade.getProfitRate(pricesData)
profitRateList.append(profitRate)
if profitRate > 0:
successList.append(1)
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else:

successList.append(0)

if len(profitRateList) > 0:

return np.mean(successList), np.mean(profitRateList)
else:

return None, None

def getAllBuyPoints(pricesData, macd, modifiedSignalLineWithK)

periods = getTradingPeriods(macd, modifiedSignalLineWithk)
allBuyPoints = []

for period in periods:

period)
if totalTrade is not None;
for trade in totalTrade.tradelist:
allBuyPoints.append(trade.buyPoint)
print 'total buy' ,len(allBuyPoints)
#print allBuyPoints
return allBuyPaints

def getAllSellPoints(pricesData, macd, modifiedSignalLineWithK):

periods = getTradingPeriods(macd, modifiedSignalLineWithk)
allSellPoints = ]

for period in periods:

totalTrade = getTotalTradesInAPeriod(pricesData, macd, modifiedSignalLineWithK,
period)

if totalTrade is not None:

for trade in totalTrade.tradeList:
allSellPoints.append(trade.sellPoint)

print 'total sell' ,len(allSellPoints)
#print allSellPoints
return allSallPoints

def MACDK2TestWithSET100(verbose=False):
directory = '/quoteName--AGRI/
ignorelist = [[BANPU', 'MAKRQO', 'VGI', 'STPI

totalTrade = getTotalTradesInAPeriod(pricesData, macd, modifiedSignalLineWithK,
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symbollist = [freplace('.csv',") for f in os.listdir(directory) if f.endswith('csv') and
f.split(")[0] not in ignoreList]

resultList = pd.DataFrame({'success rate": None, 'profit rate’: None}, index=symbolList)

for symbol in symbolList:
if verbose: print 'testing ' + symbol + ..
pricesData = getPricesData(symbol=symbol)
macd, signalline = getMACDANdSignalLine(pricesData, int(paraMACDShort),
int(paraMACDLong), int(parasignalShort))
modiﬁedSignaLLineWithKzgetModiﬁedS‘rgnalLineWithK(macd,signaLLine)

pricesData = pricesData[25:]

macd = macd[25:]

signalLine = signallLine[25:]

modifiedSignalLineWithK=modifiedSignalLineWithK[25:]

successRate, profitRate = MACDKZTest(pricesData, macd, modifiedSignallineWithK)

getAllBuyPoints(pricesData, macd, modifiedSignalLineWithK)
getAllSellPoints(pricesData, macd, moadifiedSignalLineWithK)

resultList['profit ratel][symbol] = profitRate
resultList['success rate'[symbol] = successRate

if verbose:
import webbrowser
f = open(os.getcwd() + /temp.html', ‘W)
fwrite(Modified K2 test with SET-100")
f.write(resultList.to_html())
f.close()
webbrowser.open(os.getcwd() + '/temp.html', new=2)

rosultList - resultList.dropna()

avgSuccessRate = resultList['success rate’].mean()
avgProfitRate = resultList['profit ratel.mean()
return avgSuccessRate, avgProfitRate
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from macdtesterK.data import getPricesData

from macdtesterK tradingtest_originalmacd import originalMACDTest, getAllBuyPoints as

org_getAllBuyPoints,\
getAllSellPoints as org_getAllSellPoints, originalMACDTestWithSET100
from macdtesterK. macd import getMACDANdSignalLine
from macdtesterk. modifiedsignalline import getModifiedSignalLine
from macdtesterK.plot import standardPlot, addMarkers, addModifiedSignalLine
from macdtesterK tradingtest_macdr1 import MACDR1Test, getAllBuyPoints as
macdrl_getAllBuyPoints,\
getAllSellPoints as macdrl_getAllSellPoints, MACDR1TestWithSET100
from macdtesterK tradingtest_macdr2 import MACDR2Test, getAllBuyPoints as
macdr2_getAllBuyPoints,\
getAllSellPoints as macdr2_getAllSellPoints, MACDR2TestWithSET 100
from macdtesterK tradingtest_modifiedsignalline import modifiedSignalLineTest,
getAllBuyPoints as modsig_getAllBuyPoints,\
getAllSellPoints as modsig_getAllSellPoints,\
modifiedSignalLineTestWithSET100
from macdtesterK.basic import getTradingPeriods, getMaximumPointsinAPeriod,\
getMinimumPointsinAPeriod
from macdtesterK tradingtest_modsigtradingweight import modsigTradingWeightTest
getAllBuyPoints as modsigw _getAllBuyPoints,\
getAllSellPoints as modsigw getAllSellPoints,\
modsigTradingWeightTestWithSET 100

## prepare data for a single data

print 'preparing data...'

symbol = 'KBANK'

pricesData = getPricesData(symbol)

macd, signalLine = getMACDANdSignalLine(pricesData, 12, 26, 9)
modifiedSignalLine = getModifiedSignalLine(macd, signalLine, 1)

pricesData = pricesData[25:]

macd = macd[25:]

signalLine = signalLine[25:]
modifiedSignalLine = modifiedSignalLine[25:]

i
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#i# original MACD test with a single data

print 'original MACD test for ' + symbol

successRate, profitRate = originaMACDTest(pricesData, macd, signalLine)
print 'success rate: %f' % successRate

print 'profit rate: %f' % profitRate

raw_input("Press Enter to continue...")

allBuyPoints = org_getAllBuyPoints(pricesData, macd, signalLine)
allSellPoints = org_getAllSellPoints(pricesData, macd, signalLine)

fig = standardPlot(pricesData, macd, signalLine, show=False)
addMarkers(fig, macd, allBuyPoints, color="#00CC00', show=False)
addMarkers(fig, macd, allSellPoints, color="#FF0000", show=True)

## MACDR1 test with a single data

print '"MACDR1 test for ' + symbol

successRate, profitRate = MACDR1Test(pricesData, macd, signalLine)
print 'success rate: %f' % successRate

print 'profit rate: %f' % profitRate

raw_input('Press Enter to continue...”)

allBuyPoints = macdrl_getAlBuyPoints(pricesData, macd, signalLine)
allSellPoints = macdr!_getAllSellPaints(pricesData, macd, signalLine)

fig = standardPlot(pricesData, macd, signalLine, show=False)
addMarkers(fig, macd, allBuyPoints, color="#00CC0O0", show=False)
addMarkers(fig, macd, allSellPoints, color="#FF0000', show=True)

## MACDR2 test with a single data

print '"MACDR2 test for ' + symbol

successRate, profitRate = MACDR2Test(pricesData, macd, signalline)
print 'success rate: %f' % successRate

print ‘profit rate: %f % profitRate

raw_input("Press Enter to continue...")

allBuyPoints = macdr2_getAllBuyPoints(pricesData, macd, signallLine)
allSellPoints = macdr2_getAllSellPoints(pricesData, macd, signalLine)
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fig = standardPlot(pricesData, macd, signalline, show=False)
addMarkers(fig, macd, allBuyPoints, color="#00CC00', show=False)
addMarkers(fig, macd, allSellPoints, color="#FF0000', show=True)

## modified signal line test with a single data

print ‘modified signal line test for ' + symbol

successRate, profitRate = modifiedSignalLineTest(pricesData, macd, signalLine,
modifiedSignalLine)

print 'success rate: %f' % successRate

print ‘profit rate: %f' % profitRate

raw_input("Press Enter to continue...")

allBuyPoints = modsig_getAllBuyPoints(pricesData, macd, signalline, modifiedSignalLine)
allSellPoints = modsig_getAllSellPoints(pricesData, macd, signalline, modifiedSignalLine)

fig = standardPlot(pricesData, macd, signallLine, show=False)
addModifiedSignalLine(fig, modifiedSignalLine, show=False)
addMarkers(fig, macd, allBuyPoints, color="#00CC00', show=False)
addMarkers(fig, macd, allSellPoints, color="#FF0000', show=True)

## modified signal (ine with trading weight test with a single data

print ‘'modified signal line with trading weight test for ' + symbol

successRate, profitRate = modsigTradingWeightTest(pricesData, macd, signalLine,
modifiedSignalLine, 1)

print 'success rate: %f' % successRate

print 'profit rate: %f' % profitRate

raw_input("Press Enter to continue...")

allBuyPoints = modsigw_getAllBuyPoints(pricesData, macd, signalline, modifiedSignalLine,
1)
allSellPoints = modsigw_getAlLSeLlPoints(pricesData, macd, signalLine, modifiedSignallLine,
1

fig = standardPlot(pricesData, macd, signalLine, show=False)
addModifiedSignalLine(fig, modifiedSignalLine, show=False)
addMarkers(fig, macd, allBuyPoints, color="#00CC00', show=False)
addMarkers(fig, macd, allSellPoints, color="#FF0000', show=True)
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## original MACD test in SE1-100

print ‘original MACD test in SET-100'

successRate, profitRate = originalMACDTestWithSET100(verbose=True)
print ‘original MACD test in SET-100'

print 'success rate: %f % successRate

print 'profit rate: %f' % profitRate

raw_input("Press Enter to continue...”)

## MACDRL test in SET-100

print 'MACDR1 test in SET-100'

successRate, profitRate = MACDR1TestWithSET100(verbose=True)
print 'MACDR1 test in SET-100'

print 'success rate: %f' % successRate

print ‘profit rate: %f' 9% profitRate

raw_input(*Press Enter to continue...")

## MACDR2 test in SET-100

print ‘"MACDR2 test in SET-100'

successRate, profitRate = MACDR2TestWithSET 100(verbose=True)
print '"MACDR2 test in SET-100'

print 'success rate: %f' % successRate

print 'profit rate: %f' % profitRate

raw_input("Press Enter to continue...")

## modified signal line test in SET-100

print ‘'modified signal line test in SET-100"

successRate, profitRate = modifiedSignallineTestWithSET100(K=0.1, verbose=True)
print ‘'modified signal line test in SET-100"

print 'success rate: %f % successRate

print 'profit rate: %f' % profitRate

raw_input("Press Enter to continue...")

## modified signal line with trading weight test in SET-100

print ‘modified signal line with trading weight test in SET-100"

successRate, profitRate = modsigTradingWeightTestWithSET100(K:O.1, R=1, verbose=True)
print 'modified signal line with trading weight test in SET-100"
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print 'success rate: %f' % successRate
print 'profit rate: %f' % profitRate

3199 ¥.24 msrsudnssiaduatululng basic.py Tulname$macdtesterF

import numpy as np

def getTradingPeriods(macd, signalLine):
downCrossingPoints = getDownCrossingPoints(macd, signalLine)
periods = []
for i in xrange(len(downCrossingPoints)-1):
periods.append(rnacd{downCrossingPoints[i]:downCrossingPoints{H1]].index)

return periods

def isAnUpCrossingPoint(macd, signalline, t):
i = macd.index.get loc(t)

if i >= 1 and (macd.ix(il > signalLine.ix{il) and (macd.ix[i-1] < signalline.ix[i-1]):
return True
elif i >= 2 and (macd.ix[i] > signalLine.ix[i]) and (macd.ix[i-1] == signalLine.ix[i-1]) and
(macd.ix[i-2] < signallLine.ix[i-2]):
return True
else:
False

def isADownCrossingPoint(macd, signalLine, 1):
i = macd.index.get_loc(t)

if i >= 1 and (macd.ix[i] < signalLine.ix[i]) and (macd.ixfi-1] > signalLine.ix[i-1]):
return True
elif i >= 2 and (macd.ix(i] < signalLine.ix[i]) and (macd.ix[i-1] == signalLine.ix[i-1]) and
(macd.ix[i-2] > signalLine.ix[i-2]):
return True
else:

False
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def getUpCrossingPoints(macd, signalLine):
upCrossingPointList = ]
firstDownCrossingExists = False
for t in macd.index:

firstDownCrossingExists = True

if firstDownCrossingExists and isAnUpCrossingPoint(macd, signalLine, t):
upCrossingPointList.append(t)

return upCrossingPointList

def getDownCrossingPoints(macd, signalLine):
downCrossingPointList = []
for t in macd.index:
if isADownCrossingPoint(macd, sienalline, t):
downCrossingPointList.append(t)

return downCrossingPointList

class Trade(object):
def __init__(self, buyPaint, sellPoint, capital, weight=1):
self.buyPoint = buyPoint
self.sellPoint = sellPoint
self.capital = capital
self.weight = weight

def getProfit(self, pricesData):
return ((pricesData[self.sellPoint] -

pricesData[self.buyPoint])/ﬂoat(pricesData[self.buyPoint]))*self.capital*self.weight

class TotalTrade(object):
def __init_ (self, tradeList):
self.initialCapital = tradeList[0].capital
for trade in tradeList:
if trade.capital |= self.initialCapital:

raise Exception(‘All trade in tradeList must have the same capital.)

if not firstDownCrossingExists and isADownCrossingPoint(macd, signalLine, t):
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self.tradelist = tradelist

def gelProfilRale(self, pricesData):

if len(self.tradeList) == 1:
profitRate = self.tradeList[O].getProﬁt(pricesData)/ﬂoat(self.initialCapital)
else:

profits = np.array([trade.getProfit(pricesData) for trade in self.tradelist])
profitRate = np.sum(profits)/float(self.initialCapital - np.sum(profits(profits < 0]))

return profitRate

def getUpCrossingPointinAPeriod(macd, signalline, period)
upCrossingPoint = None

for t in period:
if isAnUpCrossingPoint(macd, signalLine, t):
upCrossingPoint = t
break

return upCrossingPoint

def getMaximumPointsinAPeriod(macd, signalLine, period):
upCrossingPoint = None
for t in peried:
if isAnUpCrossingPoint(macd, signalLine, t):
upCrossingPoint = t
break

maximumPoint = macd[upCrossingPoint:period[-1]].idxmax()

return maximumPoint

def getMinimumPointsinAPeriod(macd, signalLine, period):
upCrossingPoint = None
for t in period:
if isAnUpCrossingPoint(macd, signalLine, 1):
upCrossingPoint = t
break
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minimumPoint = macd[period[0]:upCrossingPoint].idxmin()

return minimumpPoint

3T 9.25 mMauanastasuatululg Fuzzy.py TulWawmesmacdtesterF

import numpy as np
import matplotlib.pyplot as plt

class Universe(object):
def __init_ (self, lower, upper):
assert lower <= upper
self.lower = lower

self.upper = upper

def contains(self, value):

return self.lower <= value and value <= self.upper

def contains_all(self, values):
values = np.array(values)

return (self.lower <= values).all() and (values <= self.upper).all()

def sample(self, step=None):
if step is None:

step = 0.01 if self.upper - self.lower <= 10 else 0.1
return np.arange(self.lower, self.upper, step)

def __eq_ (self, other):

return other is not None and isinstance(other, Universe) and other.lower ==
self.lower and other.upper == self.upper

class Variable(object):

def _init_ (self, universe):
assert isinstance(universe, Universe)
self.universe = universe
self.value = None
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self.terms = dict()
self.abcd for term = dict()

def set_value(self, value):
assert self.universe.contains(value) or value is None

self.value = value

def set_term(self, term_name, abcd=(None,None,None,None), description="):

assert len(abcd) ==
if self.abcd_for_term.has_key(term name):

for i in xrange(len(abcd)):

if abed[i] is not None and abed(i] I= !
self.abed_for_term[term_namel]li] = abed[i]

else:

self.abed_for_term[term name] = list(abed)

if all{(param is not None and param != ") for param in
self.abcd_for_term(term namel):
self.terms[term_name] = FuzzySet(self.universe, self.abed_for_term[term name],
description=description)
else:
self.terms[term name] = None

def fuzzify(self, term _name):
if self.terms[term _name] is None:
print [type(param) for param in self.abcd_for_term(term_name]]
assert alll(type(param) in [int, float]) for param in self.abcd for term[term name])
raise Exception("Some parameters have not been set for term: %s, params: %s" %

(term_name, str(self.abcd_for_term[term_name])))
return self.terms(term_name](self.value)

def defuzzify(self, accum_mf):
outs = self.universe.sample()
weights = accum_mf(outs)
sum_weights = weights.sum()
out = (outs * weights).sum()/sum_weights if sum_weights 1= 0 else None

self.set_value(out)
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return out

def displayterm(self, term_name, xlim);
if self.terms[term_name] is None:
raise Exception("Some parameters have not been set for term: %s, params: %s" %
(term_name, str(self.abcd_for_term[term name])))

fig = plt.figure(facecolor='white')

ax = fig.add axes([0.1, 0.1, 0.8, 0.8])
ax.set_xlim(xlim)

ax.set_ylim(0, 1.2)

x = self.universe.sample(step=0.005)
y = self.terms[term_name](x)

ax.plot(x,y,lw=3)
ax.set_title(term_name, fontsize=20)
plt.show()

class FuzzySet(object):

def __init_ (self, universe, abcd, mf=None, description="):
assert isinstance(universe, Universe)
assert (abcd is not None and mf is None) or (abcd is None and mfis not None)

if abcd is not None:
assert len(abcd) == 4 and universe.contains all(abcd)
self.mf = FuzzySet.fuzzy_number_mf(*abcd)

else:
self.mf = mf

self.universe - universe

self.description = description

def __ call_ (self, values):

assert self.universe.contains_all(values)
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return self.mflvalues)

def __and_ (self, other):

assert isinstance(other, (int, float, FuzzySet))
if isinstance(other, FuzzySet):
assert self.universe == other.universe
def new_mf(x):

return FuzzyOperation.AND(self(x), other(x))
else:

def new_mf(x):

return FuzzyOperation AND(self(x), other)
retumn FuzzySet(self.universe, None, mf=new_mf)

def _or_(self, other):

assert isinstance(other, (int, float, FuzzySet))
if isinstance(other, FuzzySet):
assert self.universe == other.universe
def new_mf(x):

return FuzzyOperation.OR(self(x), other(x))
else:

def new._mf(x):

return FuzzyOperation,OR(self(x), other)
return FuzzySet(self.universe, None, mf=new mf)

class fuzzy_number mf(object);
def _init_ (self, a, b, ¢, d):

#asserta <=bandb <=candc <= d

if not (a <= b and b <= c and ¢ <= d): raise Exception, 'not! (%f <= %f <= %f <=
%f)' % (a, b, ¢, d)

def mf(x);
if x < a: return 0

elif a <= x and x < b: return (x-a)/float(b-a)
elif b <= xand x < ¢ return 1

elif c <= x and x < d: return (d-x)/float(d-c)
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elif x == d and d == c: return 1
else: return 0

self.func = np.frompyfunc(mf, 1, 1)

def _call_ (self, x):
return self.func(x)

class FuzzyOperation(object):

@classmethod
def define_operation_and(cls, operation):

assert isinstance(operation, FuzzyOperation.Interface)
cls.AND = operation

@classmethod
def define_operation_or{cls, operation):

assert isinstance(operation, FuzzyOperation.Interface)
cls.OR = operation

class Interface(object):

def _ call_(self, a, b); raise NotlmplementedError

class MAX(Interface);
def _ call_ (self; a, b):

return np.maximum(a, b)

class MIN(Interface):
def _call_ (self, a, b):

return np.minimum(a, b)

class PROD(Interface):
def _call (sclf, a, b):
return a * b

class SUM(Interface):
def _call_(self, a, b):
return a + b
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AND = MIN()
OR = MAX()

class FuzzyRule(object):
def __init_ (self, antecedence, consequences):
self.antecedence = antecedence
self.consequences = consequences

def evaluate(self, inputs, outputs)

:param variable
rreturn a dictionary of the form {'z1"; activ_mf z1, 'z2" activ.mf z2, ...}

where zi is the output-variable's name and activ_mf_zi is the corresponding result
membership function from this rule's evaluation,

m

w = self._aggregate(inputs)
activ_mf = self._activate(w, outputs)
return activ._mf

def _aggregate(self, inputs):

stack = []
for element in self.antecedence:

if isinstance(element, FuzzyOperation.Interface):
operation = element

token1 = stack.popl()

fuzzified_valuel = token1 if not isinstance(token1, tuple) else
inputsftoken1[0]].fuzzify(token1[1])

token2 = stack.pop()

fuzzified_value2 = token2 if not isinstance(token2, tuple) else
inputsftoken2[0]].fuzzify(token2[1])

result_token = operation(fuzzified valuel, fuzzified_value2)
stack.append(result_token)
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else:
stack.append(element)

if len(stack) I= 1: print stack
assert len(stack) ==

token = stack.pop()
w = token if not isinstance(token, tuple) else inputs[token[0]].fuzzify(token[1])

return w

def _activate(self, w, outputs):
activ_mf = dict()
for element in self.consequences:
variable_name, term_npame = element
activ_mflvariable_name] = outputs[variable_namel.terms[term name] & w

return activ._mf
class FiS(object):
def _init_ (self):

self._define(self.fuzzydefinition)

def get_inputs(self):
return self.inputs

def get_outputs(self):
return self.outputs

def set_inputs(self, **kwargs):
assert set(kwargs.keys()) == set(self.inputs.keys())

for key, value in kwargs.iteritems():
assert self.inputs(key].universe.contains(value)

self.inputsfkeyl.set value(value)

return self
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def set_term_param(self, variable_name, term_name, abcd):
self.inputs[variable_namel].set_term(term name, abcd=abcd)

return self

def evaluate(self):
accum_mf = dict()
for output_variable name in self.outputs:
accum_mfloutput_variable_name] = None

for rule in self.fuzzy_rules:
for output_variable_name in self.outputs:
activ_mf = rule.evatuate(self.inputs, self.outputs)
if output_variable_name in activ._mf.keys():
accum_mfloutput_variable name] = (activ_mfloutput_variable name]
if accum_mfloutput_variable name] is None
else accum_mfloutput_variable name] |

activ_mfloutput_variable name])

for output_variable_name, output_variable in self.outputs.iteritems():
output_variable.defuzzify(accum_mf[outputﬁ_variable_name])

return self

def _define(self, definition):
properties = {inputs': None, 'outputs’: None, fuzzy rules" None}
definition(properties)
assert properties[inputs'] is not None
assert properties['outputs is not None
assert properties[‘fuzzy rules'] is not None
self.inputs = properties[inputs']
self.fuzzy rules = properties[‘fuzzy rules']
self.outputs - propertics['outputs']

return self

def fuzzydefinition(self, properties):
REAL = Universe(-999, 999)
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NORM = Universe(0, 1)

Hinputs
properties'inputs'] = {'dmin’: Variable(NORM),
'macd_avmin": Variable(REAL)}

#Houtputs
properties['outputs’] = {'z": Variable(NORM)}

#input_terms
propertIes['inputs']['dmin’].set_term(’n’v‘lIN—CONFIDENCE', abed=(0, 1, 1, 1))

properties[inputs]['macd_avmin.set term(MACD-HIGH', abcd=(None, None,
REAL.upper, REAL.upper))

properties{‘inputs']['macd_avmin'].set_term(‘MACD-LOW', abcd=(REAL.lower,
REAL.lower, None, None))

properties[inputs'macd_avminl.set termn(MACD-MEDIUM', abcd=(None, None,
None, None))

#output_terms
properties[‘outputs('z].set_term(TRADE-CONFIDENCE', abed=(0, 1, 1, 1))
propertiesloutputs'z].set_term(TRADE-DOUBT!, abcd=(0, 0, 0, 1))

#fuzzy rules
AND = FuzzyOperation.MIN()
OR = FuzzyOperation.MAX()
properties['fuzzy rules = [
FuzzyRule(antecedence = (('dmin’, 'MIN-CONFIDENCE"),),
consequences = (', TRADE-CONFIDENCE"),)),

FuzzyRule(anlecedence = ((macd_avmin', 'MACD-LOW),),
consequences = (('z', TRADE-CONFIDENCE"),),

FuzzyRule(antecedence = (('macd_avmin', '"MACD-HIGH?), (‘'rmacd_avmin,
'MACD-MEDIUM'), OR),
consequences = (('z', 'TRADE-DOUBT),))
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A5 9.26 MruEnss ARt UlLlng data.py lulWawesmacdtesterF

import pandas as pd

class DataDefinition (str):
def _ new_ (cls, name, colNumber, dtype):

return str.__new__ (cls, name)

def __init_ (self, name, colNumber, dtype):
super(DataDefinition, self).__init_ (name)
self.colNumber = colNumber
self.dtype = dtype

DATE = DataDefinition('date’, 0, 'S8")
OPEN = DataDefinition('open’, 1, 'f8')
HIGH = DataDefinition('high', 2, 'f8")
LOW = DataDefinition('low", 3, 'f8!)
CLOSE = DataDefinition('close!, 4, 'f8")

def _getRawData(uri="./example/ex.csv"):
data = pd.read_csv(uri, dtype={DATE: DATE.dtype,
OPEN: OPEN.dtype, HIGH: HIGH.dtype,
LOW: LOW.dtype, CLOSE: CLOSE.dtype,
}, parse_dates=[0], index_col=0, na values="')

return data.sort_index(ascending=True).dropna()

def getPricesData(symbol='CHOTI' types='close):
if types not in [OPEN, HIGH, LOW, CLOSET:

raise Exception('param-value error: type= " + types +". Hint, type=x for x in {"open"

llhighll, "lOW", “Cl_ose"}l)
uri = "/example/ex.csv"

rawData = None

’
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try:
rawData = _getRawData(uri)

except:

raise Exception(‘error occur while parsing raw data. Hint, please check if symbol="" +

symbol + " exists and matches the name of csv file.)

data = rawDatal[types]
return data

= @ w ) « s
A1 .27 msnnanssvidauatululng ema.py lulwamasmacdtesterF

import pandas as pd
import pandas.stats.moments as mt

def getEMA(pricesData, n=12):
ema = pd.Series(mt.ewmal(pricesData, span=n), index=pricesData.index)

return ema

15199 0.28 mMauamestasuaiululng macd.py TulWamesmacdtesterr

import pandas as pd
import pandas.stats.moments as mt
from ema import getEMA

def getMACDANdSignalLine(pricesData, n1, n2, n3):

ema_nl = getEMA(pricesData, n1)

ema_n2 = getEMA(pricesData, n2)

macd = ema_n1l - ema_n2

signalline = pd.Series(mt.ewma(macd, span=n3), index=pricesData.index)
return macd, signalLine

M990 v.29mmanssEiuatululng plot.py Tulwaimesmacdtesterr

import pandas as pd
import matplotlib.pyplot as plt




169

import numpy as np
from matplotlib import ticker, font_manager

class IndexManager(object):
def __init_ (self, indexSeries):

self.index = indexSeries
self.evenlylndex = pd.Series(np.arange(len(indexSeries)), index=indexSeries)

def evenlylndexToDateTimelndex(self, x):
Try:
return self.index[x]
except;
return None

def datetimelndexToEvenlyindex(self, d):
try:
return self.evenlylndex(d]
except:
return None

def dateMappingFormatter(self, x, pos=None):
d = self.evenlylndexToDateTimelndex(int(x + 0.5))
if d is not None:
return d.strftime('%b\n%Y")
else:
return "

def standardPlot(pricesData, macd, signalline, show=True):
idm = IndexManager(pricesData.index)
plt.rc(‘axes', grid=True)
plt.rc('grid', color='0.75, linestyle="', linewidth=0.5)

left, width - 0.1, 0.8
rectl = [left, 0.6, width, 0.3]
rect2 = [left, 0.1, width, 0.5]

fig = plt.figure(facecolor="white")
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axescolor = "#f9f9f9' # the axes background color
ax1 = fig.add_axes(rect1, axisbg=axescolor) #left, bottom, width, height
axz = fig.add_axes(rect2, axisbg=axescolor, sharex=ax1)

#we don't want to label all indices, just the first day in each month are enough
#this function return the list of the (evenly) indices of the first day in each month
def getindexOfFirstDayEachMonth(datearr):

dateSeries = pd.Series(datearr.month)

isFirstDay = np.ones_like(dateSeries, dtype=np.bool)

isFirstDay[1:] = (dateSeries[1:] |= dateSeries[:-1])

return dateSeries.index(isFirstDay]

#we then use the above mentioned list as a 'FixedLocator' and set it as the major locator

axl.xaxis.set_major_tocator(ticker.FixedLocator(getIndexOfFirstDayEachMonth(prices Data.inde
x))

#only the indices in the locator will be labeled, the plotter will ask the ‘formatter which
labels corresponds to which indices

fithis is the place where our mapping is used

axI.xaxis.set_majorjormatter(ticker.FuncFormatter(idm.dateMappingFormatter))

#set nice left and right spaces
axl.set_xlim(idm.evenlyindex[0] - 2, idm.evenlyindex-1] + 2)

ax1.plot(idm.evenlylindex, pricesData, color="black w=2, label='closing price')
ax2.plot(idm.evenlylndex, macd, color="red", lw=1.5, label="MACD Line')
ax2.plot(idm.evenlyindex, signalLine, color='blue', lw=1, label='Signal Line")

for label in ax1.get_xticklabels():
label.set_visible(False)

axl.yaxis.set_major_locator(ticker.MaxNLocator(S, prune='both'")
ax2.yaxis.set_major_locator(ticker.MaxNLocator(5, prune="both")

props = font_manager.FontProperties(size=10)
legl = axl.legend(loc="best', shadow=True, fancybox=True, prop=props, scatterpoints=1,
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markerscale=1)

legl.get_frame().set_alpha(0.5)

leg2 = ax2.legend(loc="best, shadow=True, fancybox=True, prop=props, scatterpoints=1,
markerscale=1)

leg2.get_frame().set_alpha(0.5)

if show: plt.show()

return fig

def addModifiedSignalLine(fig, modifiedSignalLine, color="violet', show=True):

idm = IndexManager(modifiedSignalLine.index)

ax2 = fig.get_axes()[1]

ax2.plot(idm.evenlylndex, modifiedSignalLine, color=color, lw=1, label='Modified Signal
Line")

if show: plt.show()

return fig

def addMarkers(fig, macd, tList, markerSize=40, color="#00CC00", show=True):
idm = IndexManager(macd.index)
ax2 = fig.get axes()[1]
ax2.scatter(idm.evenlyindex[tList], macd[tList], color=coler, s=markerSize)
if show: plt.show()
return fig

M9197 .30 msrauansTERuaTUlyWg modifiedsignalline.py lulwainasmacdtesterE

import pandas as pd
from macdtesterF.basic import getTradingPeriods, isAnUpCrossingPoint

def getModifiedSignalLine(macd, signalLine, K):
periods = getTradingPeriods(macd, signalLine)
modifiedSignalLine = pd.Series(float('nan’), index=signalLine.index)

for period in periods:
avmin = getAvailablyMinimumPointsinAPeriod(macd, signalLine, period)
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avmax = getAvailablyMaximumPointsinAPeriod(macd, signalLine, period)
dmin = getMinimumCertainties(macd, signalLine, period)
dmax = getMaximumCertainties(macd, signalLine, period)
upCrossingPoint = None
for t in period:
if upCrossingPoint is None and isAnUpCrossingPoint(macd, signallLine, t):
upCrossingPoint = t

if upCrossingPoint is None:
hMinimum = macd[avmin(t]] - signalLinelavmin(t]]
medifiedSignalline(t] = signalLinelt] + hMinimum*(dmin[t]**K)
elif t == period[-1]:
modifiedSignalLine(t] = signalLine[t]
else:
hMaximum = macdfavmaxt]] - signallinefavmax(t]]
modifiedSignalline[t] = signalLine[t] + hMaximum*(dmax[t]**K)

return modifiedSignalline

def getAvailablyMaximumPointsinAPeriod(macd, signalLine, period)
avialablyMaximumPoints = pd.Series(", index=period)

upCrossingPoint = None
for t in period:;

if upCrossingPoint is None and isAnUpCrossingPoint(macd, signalLine, t):
upCrossingPoint = t

if upCrossingPoint is not None:
avialablyMaximumPoints[t] = macd[upCrossingPeint:t].idxmax()

return avialablyMaximumPoints

def getAvailablyMinimumPointsinAPeriod(macd, signalLine, period):
avialablyMinimumPoints = pd.Series(", index=period)
for t in period:
if isAnUpCrossingPoint(macd, signalLine, t):
avialablyMinimumPoints[t] = macd[period[0]:t].idxmin()
break




Lls

avialablyMinimumPoints(t] = macd[period[0]:t].idxmin()
return avialablyMinimumPoints

def getMaximumCertainties(macd, signalLine, period):
avmax = getAvailablyMaximumPointsinAPeriod(macd, signalLine, period)
maximumCertainties = pd.Series(", index=period)
upCrossingPoint = None
for t in period:
if t == period[-1]:
maximumCertainties[t] = 1
break

if upCrossingPoint is None and isAnUpCrossingPoint(macd, signalLine, t)
upCrossingPoint = t

if upCrossingPoint is not None:
hCurrent = macd(t] - signalLine[t]
hMaximum = macd[avmax[t]] - signalLine[avmax[t]]

maximumCertainties[t] = 1 - (hCurrent/float(hMaximurn)) if hMaximum != 0 else 1

return maximumcCertainties

def getMinimumCertainties(macd, signalLine, period):
avmin = getAvailablyMinimumPointsinAPeriod(macd, signalLine, period)
minimumCertainties = pd.Series(*, index=period)
for t in period:
if isAnUpCrossingPoint(macd, signalLine, t):
minimumCertainties[t] = 1
break

hCurrent = macd[t] signalLine[(]
hMinimum = macd[avmin(t]] - signalLinelavmin[t]]

minimumCertainties[t] = 1 - (hCurrent/float(hMinimum)) if AMinimum 1= 0 else 1

return minimumdCertainties
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A5797 9.31 Msnuanssiaduaculylng tradingtest_originalmacd.py TulWasesmacdtestere

from rmacdtesterF.basic import isAnUpCrossingPoint, isADownCrossingPoint, Trade,\
TotalTrade, getTradingPeriods

from macdtesterF.macd import getMACDANdSignallLine

import numpy as np

from macdtesterF.data import getPricesData

import os

import pandas as pd

def isABuyPoint(macd, signalLine, t):
if isAnUpCrossingPoint(macd, signalLine, t):
return True
else:

return False

def isASellPoint(macd, signalline, t):
if isADownCrossingPoint(macd, signalLine, t):
return True
else:

return False

def getTotalTradesInAPeriod(macd, signalLine, period):
tradeList = ]
buyPoint = None
sellPoint = None
capital = 1
for t in period:
if buyPoint is None and isABuyPoint(macd, signalLine, t):
buyPoint = t

if buyPoint is not None and isASellPoint(macd, signalLine, t):
sellPoint =t

if sellPoint is not None:
tradeList.append(Trade(buyPoint, sellPoint, capital))

buyPoint = None
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sellPoint = None

Iif len(tradelList) > 0:

return TotalTrade(tradeList)
else:

return None

def originalMACDTest(pricesData, macd, signalLine):
periods = getTradingPeriods(macd, signalLine)
profitRatelist = [
successList = []
for period in periods:
totalTrade = getTotalTradesinAPeriod(macd, signalline, period)
if totalTrade is not None:
profitRate = totalTrade.getProfitRate(pricesData)
profitRateList.append(profitRate)
if profitRate > 0:
successList.append(1)
else:
successList.append(0)

if len(profitRateList) > 0:
return np.mean(successList), np.mean(profitRateList)
else:

return None, None

def getAllBuyPoints(pricesData, macd, signalLine):
periods = getTradingPeriods(macd, signalLine)
allBuyPoints =[]
for period in periods:
totalTrade = getTotalTradesInAPeriod(macd, signalLine, period)
if totalTrade is not None:
for trade in totalTrade.lradeLisl.
allBuyPoints.append(trade.buyPoint)
#print allBuyPoints
return allBuyPoints

def getAllSellPoints(pricesData, macd, signalline):
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periods = getTradingPeriods(macd, signalLine)
allSellPoints = []
for period in perlods:
totalTrade = getTotalTradesInAPeriod(macd, signalLine, period)
if totalTrade is not None:
for trade in totalTrade.tradeList:
allSellPoints.append(trade.sellPoint)
#print allSellPoints
return allSellPoints

def originalMACDTestWithSET100(verbose=False):

directory = "/quoteName--AGRI/"

ignorelist = ['BANPU', '"MAKRO', 'VGI, 'STPI]

symbolList = [f.replace('.csv',") for f in os.listdir(directory) if f.endswith('.csv') and
f.split(".)[0] not in ignoreList]

resultList = pd.DataFrame({'success rate" None, ‘profit rate': None}, index=symbolList)

for symbol in-symbolList:
if verbose: print 'testing ' + symbol + °..
pricesData = getPricesData(symbol=symbol)
macd, signalline = getMACDANdSIgnalLine(pricesData, int(paraMACDShort),
int(paraMACDLong), int(parasignalShort))

pricesData = pricesData[25:]

macd = macd[25:]

signalLine = signallLine[25:]

successRate, profitRate = originalMACDTest(pricesData, macd, signalLine)

resultList['profit rate’][symbol] = profitRate
resultList['success rate'l[symbol] = successRate

if verbose:
import webbrowser
f = open(os.getcwd() + '/temp.html', 'w')
fawrite(‘Original MACD test with SET-100")
fowrite(resultList.to_html())
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f.close()
webbrowser.open(os.getewd() + /temp.html', new=2)

resultlist = resultList.dropna()

avgSuccessRate = resultList['success rate'].mean()
avgProfitRate = resultList[profit rate’.mean()
return avgSuccessRate, aveProfitRate

31971 ¥.32 msruanssiaiuatulLlng tradingtest_macdr1.py Tulwamma$macdtesterF

from macdtesterF.basic import IsAnUpCrossingPoint, isADownCrossingPoint, Trade,\
TotalTrade, getTradingPeriods

from macdtesterF.macd import getMACDANdSignalLine

import numpy as np

import os

import pandas as pd

from macdtesterF.data import getPricesData

def isABuyPoint(macd, signalline, t):

i = macd.index.get_loc(t)

if (i >=2 and
macd.ix[]] > signalLine.ix[i] and
macd.ix[i-1] > signalLine.ix[i-1] and
IsAnUpCrossingPoint(macd, signalline, macd.indexi-2])):
return True

else:

return False

def isASellPoint(pricesData, macd, signalline, buyPoint, t);
profitRate = (pricesDatalt] - pricesData[buyPoint])/float(pricesDatalbuyPoint])
if profilRale »- 0.03 or isADownCrossingPoint(macd, signalLine, t):
return True
else:

return False

| def getTotalTradesInAPeriod(pricesData, macd, signallLine, period):




178

tradeList =[]
buyPoint = None
sellPoint = None
capital = 1
for t in period:
if buyPoint is None and isABuyPoint(macd, signalLine, t):
buyPoint = t

if buyPoint is not None and isASellPoint(pricesData, macd, signalLine, buyPoint, t):
sellPoint = t

if sellPoint is not None:
tradeList.append(Trade(buyPoint, sellPoint, capital))
buyPoint = None ‘
sellPoint = None

if len(tradelList) > 0:
return TotalTrade(tradeList)
else:

return None

def MACDR1Test(pricesData, macd, signalLine):
periods = getTradingPeriods(macd, signallLine)
profitRatelist = []
successList =[]
for period in periods:
totalTrade = getTotalTradesInAPeriod(pricesData, macd, signalline, period)
if totalTrade is not None;
profitRate = totalTrade.getProfitRate(pricesData)
profitRateList.append(profitRate)
if profitRate > 0:
successList.append(1)
else:
successList.append(0)

if len(profitRateList) > 0:
return np.mean(successList), np.mean(profitRateList)

else;
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return None, None

def getAllBuyPoints(pricesData, macd, signalLine):
periods = getTradingPeriods(macd, signalLine)
allBuyPoints = []
for period in periods:

totalTrade = getTotalTradesInAPeriod(pricesData, macd, signalLine, period)

if totalTrade is not None:

for trade in totalTrade.tradeList:
allBuyPoints.append(trade.buyPoint)

return allBuyPoints

def getAllSellPoints(pricesData, macd, signalLine):
periods = getTradingPeriods(macd, signalLine)
allSellPoints =[]
for period in periods:

totalTrade = getTotalTradesinAPeriod(pricesData, macd, signallLine, period)

if totalTrade is not None:

for trade in totalTrade.tradeList:
allSellPoints.append(trade.sellPoint)

return allSellPoints

def MACDR1TestWithSET100(verbose=False):
directory = '/quoteName--AGRI/"
ignorelist = ['BANPU', 'MAKRO', 'VGI', 'STPI]
symbollist = [freplace(.csv',") for fin os.listdir(directory) if f.endswith('.csv') and

f.split(")[0] not in ignoreList]

resultList = pd.DataFrame({'success rate': None, ‘profit rate: None}, index=symbolList)

for symbol in symbolList:
if verbose: print 'testing ' + symbol + ...
pricesData = getPricesData(symbol=symbol)
macd, signallLine = getMACDANdSignalLine(pricesData, int(paraMACDShort),

int(paraMACDLong), int(parasignalShort))
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pricesData = pricesData[25:]

macd = macd[25:]

signalLine = signallLine[25:]

successRate, profitRate = MACDR1Test(pricesData, macd, sighalLine)

resultList[ profit rateJ[symbol] = profitRate
resultList['success ratel[symbol] = successRate

if verbose:
import webbrowser
f = open(os.getewd() + /temp.html, ‘w!)
f.write('Original MACD test with SET-100")
fwrite(resultList.to_html())
f.close()
webbrowser.open(os.getewd() + /temp.html', new=2)

resultList = resultList.dropna()
avgSuccessRate = resultList['success rate'l.mean()
avgProfitRate = resultList[profit rate’].mean()

return avgSuccessRate, avgProfitRate

M51971 .33 sauanesasuatulylig tradingtest_macdr2.py luinawmasmacdtesterF

from macdtesterF.basic import isAnUpCrossingPoint, isADownCrossingPoint, Trade,\
TotalTrade, getTradingPeriods

import numpy as np

import os

import pandas as pd

from macdtesterF.data import getPricesData

from macdtesterF.macd import getMACDANdSignalLine

def isABuyPoint(pricesData, macd, signalLine, t):
i = macd.index.get_loc(t)
if (i >=2 and
macd.ix[i] > signalLine.ix[i] and
macd.ix[i-1] > signalLine.ix(i-1] and
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isAnUpCrossingPoint(macd, signalLine, macd.index(i-2]) and
(macd.ix[i] - signalLine.ix[i])/float(pricesData.ix[i]) >= 0.005):
relurn True

else:

return False

def isASellPoint(pricesData, macd, signalLine, buyPoint, t):
profitRate = (pricesData(t] - pricesData[buyPoint])/float(pricesData[buyPoint])
if profitRate >= 0.03 or isADownCrossingPoint(macd, signalLine, t):
return True
else:
return False

def getTotalTradesInAPeriod(pricesData, macd, signalLine, period):
tradelist = []
buyPoint = None
sellPoint = None
capital = 1
for t in period:
if buyPoint is None and isABuyPoint(pricesData, macd, signalline, t):
buyPoint = t

if buyPoint is not None and isASellPoint(pricesData, macd, signalLine, buyPoint, t):
sellPaint =t

if sellPoint is not None:
tradeList.append(Trade(buyPoint, sellPoint, capital)
buyPoint = None
sellPoint = None

if len(tradelist) > 0:
return TotalTrade(tradeList)
else:

return None

def MACDRZTest(pricesData, macd, signalline):
periods = getTradingPeriods(macd, signalLine)
profitRateList = []
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successList = []

for period in periods:
totalTrade = getTotalTradesInAPeriod(pricesData, macd, sighalLine, period)
if totalTrade is not None:

profitRate = totalTrade.getProfitRate(pricesData)
profitRateList.append(profitRate)
if profitRate > 0:

successList.append(1)
else:

successList.append(0)

if len(profitRateList) > 0:

return np.mean(successList), np.mean(profitRatelist)
else:

return None, None

def getAllBuyPoints(pricesData, macd, signalLine):

periods = getTradingPeriods(macd, signalLine)
allBuyPoints = []
for period in periods:
totalTrade = getTotalTradesInAPeriod(pricesData, macd, signalLine, period)
if totalTrade is not None:
for trade in totalTrade.tradeList:
allBuyPoints.append(trade.buyPoint)

return allBuyPoints

def getAllSellPoints(pricesData, macd, signalLine):

periods = getTradingPeriods(macd, signalLine)
allSellPoints = ]

for period in periods:
totalTrade = getTotalTradesInAPeriod(pricesData, macd, signalLine, period)
if totalTrade is not None:
for trade in totalTrade.tradeList:
allSellPoints.append(trade.sellPoint)

return allSellPoints
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def MACDR2TestWithSET100(verbose=False):

directory = '/quoteName--AGRI/"

ignoreList = [BANPU', '"MAKRO', 'VaGl', 'STPI']

symbollist = [freplace(.csv',") for f in os.listdir(directory) if f.endswith('.csv') and

f.split('.)[0] not in ignoreList]

resultList = pd.DataFrame({'success rate'; None, ‘profit rate': None}, index=symbolList)

for symbol in symbolList:
if verbose: print 'testing ' + symbol + ..
pricesData = getPricesData(symbol=symbol)
macd, signalline = getMACDAndSignalLine(pricesData, int(paraMACDShort),
int(paraMACDLong), int(parasignalShort))

pricesData = pricesData[25:]

macd = macd[25:]

signallLine = signalLine[25:]

successRate, profitRate = MACDR2Test(pricesData, macd, signalline)

resultList['profit rate'[symbol] = profitRate
resultlist['success rate'[[symbol] = successRate

if verbose:
import webbrowser
f = open(os.getcwd() + ‘/temp.html’, 'w)
f.write('Original MACD test with SET-100")
fwrite(resultList.to_html())
f.close()
webbrowser.open(os.getewd() + Ytemp.html', new=2)

resultList = resultList.dropna()

avgSuccessRate = resultList['success rate'].mean()
avgProfitRate = resultList['profit rate'].mean()
return avgSuccessRate, avgProfitRate

M9 .34 s 1auEnesaduatululig tradingtest_modifiedsignalline.py lulnatnas

macdtesterF
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from macdtesterF.basic import isAnUpCrossingPoint, isADownCrossingPoint, Trade,\
TotalTrade, getTradingPeriods, getUpCrossingPointinAPeriod

from macdtesterF.macd import getMACDANdSignalLine

import numpy as np

import os

import pandas as pd

from macdtesterF.data import getPricesData

from macdtesterF.modifiedsignalline import getModifiedSignallLine

def isABuyPoint(macd, modifiedSignalLine, upPoint, t):
iup = macd.index.get_loc(upPoint)
i = macd.index.get_loc(t)
if i <= iup and isAnUpCrossingPoint(macd, modifiedSignalLine, t):
return True
else:
return False

def isASellPoint(macd, modifiedSignalLine, t):
if isADownCrossingPoint(macd, modifiedSignallLine, t):
return True
else:
return False

def getTotalTradesInAPeriod(macd, modifiedSignalLine, period, upPoint):
tradelList = []
buyPoint = None
sellPoint = None
capital = 1
for t in period:
if buyPoint is None and isABuyPoint(macd, modifiedSignalLine, upPoint, t):
buyPoint = t

if buyPoint is not None and isASellPoint(macd, imodifiedSignalLine, t):
sellPoint = t

if sellPoint is not None:
tradeList.append(Trade(buyPoint, sellPoint, capital))
buyPoint = None
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sellPoint = None

if len(tradeList) > 0:

return TotalTrade(tradeList)
else:

return None

def modifiedSignalLineTest(pricesData, macd, signalLine, modifiedSignalLine):
periods = getTradingPeriods(macd, signalLine)
profitRateList = []
successList = []
for period in periods:
upPoint = getUpCrossingPointinAPeriod(macd, signalLine, period)
totalTrade = getTotalTradesInAPeriod(macd, modifiedSignalline, period, upPoint)
if totalTrade is not None:
profitRate = totalTrade getProfitRate(pricesData)
profitRateList.append(profitRate)
if profitRate > 0:
successList.append(1)
else:

successList.append(0)

if len(profitRateList) > 0:
return np.mean(successList), np.mean(profitRateList)
else:

return None, None

def getAllBuyPoints(pricesData, macd, signalline, modifiedSignalLine):
periods = getTradingPeriods(macd, signalLine)
allBuyPoints = []
for period in periods:
upPoint = getUpCrossingPointinAPeriod(macd, signalLine, period)
totalTrade - getTotalTradesinAPeriod(macd, modifiedSighalLine, perlod, upPoint)
if totalTrade is not None:
for trade in totalTrade.tradeList:
allBuyPoints.append(trade.buyPoint)

return allBuyPoints
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def getAllSellPoints(pricesData, macd, signalLine, modifiedSignallLine):
periods = getTradingPeriods(macd, signalLine)
allSellPoints = []
for period in periods:

upPoint = getUpCrossingPointinAPeriod(macd, signalLine, period)

totalTrade = getTotalTradesinAPeriod(macd, modifiedSignallLine, period, upPoint)

if totalTrade is not None:

for trade in totalTrade.tradeList:
allSellPoints.append(trade.sellPoint)

return allSellPoints

def modifiedSignalLineTestWithSET100(K=1, verbose=False):
directory ="'/quoteName--AGRI/"
ignoreList = [BANPU', 'MAKRO', 'VGI', 'STPI]
symbolList = [f.replace(.csv,") for f in os.listdir(directory) if f.endswith('csv') and fisplit(.)[0]

not in ignorelist]

resultlist = pd.DataFrame({'success rate: None, profit rate': None}, index=symbolList)

for symbol in symbolList:
if verbose: print ‘testing ' + symbol + ...
pricesData = getPricesData(symbol=symbol)
macd, signalline = getMACDANdSignalLine(pricesData, int(paraMACDShort),
int(paraMACDLong), int(parasignalShort))
modifiedSignalline = getModifiedSignalLine(macd, signalLine, K)
pricesData = pricesData[25:]
macd = macd[25:]
signalLine = signalline[25:]
modifiedSignalLine = modifiedSignalLine[25:]
successRate, profitRate = modifiedSignalLineTest(pricesData, macd, signalLine,

modifiedSignalLine)

resultList['profit rate'[symbol] = profitRate
resultList['success rate'l[symbol] = successRate

if verbose:
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import webbrowser

f = open(os.getcwd() + /temp.html', ‘W)
f.write('Original MACD test with SET-100")
fwrite(resultList.to_html())

f.close()

webbrowser.open(os.getewd() + /temp.html', new=2)

resultList = resultList.dropna()

avgSuccessRate = resultList['success rate'].mean()
avgProfitRate = resultList['profit rate'l.mean()
return avgSuccessRate, avgProfitRate

597 9.35 sraanssiasuatululig tradingtest_modsigtradingweight.py Tulwainas

macdtesterF

from macdtesterF.basic import isAnUpCrossingPoint, isADownCrossingPoint, Trade,\
TotalTrade, getTradingPeriods, getMaximumPointsinAPeriod,\
getMinimumPointsinAPeriod, getUpCrossingPointinAPeriod

import numpy as np

from macdtesterF.modifiedsignalline import getAvailablyMinimumPointsinAPeriod,\
getMinimumCertainties

from macdtesterF.fuzzy import FIS

import os

import pandas as pd

from macdtesterF.data import getPricesData

from macdtesterF.modifiedsignalline import getModifiedSignalLine

from macdtesterF.macd import getMACDANdSignalLine

def isABuyPoint(macd, modifiedSignalLine, upPoint, t):
iup = macd.index.get_loc(upPoint)
i = macd.index.get_loc(t)
if i <= iup and isAnUpCrossingPoint(macd, modifiedSienalLine, t):
return True
else:
return False

def isASellPoint(macd, modifiedSignalLine, t):
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if isADownCrossingPoint(macd, modifiedSignalLine, t):
return True
else:

return False

def getTotalTradesInAPeriod(macd, modifiedSignalLine, period, upPoint, overBought,
overSold, avmin, dmin):
tradelist = ]
buyPoint = None
sellPoint = None
capital = 1
weight = None
for t in period:
if buyPoint is None and isABuyPoint(macd, modifiedSignalLine, upPoint, t):
buyPoint = t
weight = fuzzyinfer(overBought, overSold, macdavmin[t]], dmin[t])

if buyPoint is not None and isASellPoint(macd, modifiedSignalLine, t):
sellPoint = t

if sellPoint is not None:
tradeList.append(Trade(buyPoint, sellPoint, capital, weight))
buyPoint = None
sellPoint = None
weight = None

if len(tradeList) > 0:

return TotalTrade(tradeList)
else:

return None

def modsigTradingWeightTest(pricesData, macd, signalline, modifiedSignalLine, R):
periods = getTradingPeriods(macd, signalLine)
profitRatelist = []
successList = []
for i in xrange(len(periods)):
if i-R < 0: continue
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period = periodsl[i]
avmin = getAvailablyMinimumPointsinAPeriod(macd, signalLine, period)
dmin = gelMinimumcCertainties(macd, signalLine, period)
overBought = getOverBought(macd, signalLine, periods, i, R)
overSold = getOverSold(macd, signalLine, periods, i, R)
upPoint = getUpCrossingPointinAPeriod(macd, signalLine, period)
totalTrade = getTotalTradesInAPeriod(macd, modifiedSignalLine, period, upPoint,
overBought, overSold, avmin, dmin)
if totalTrade is not None:
profitRate = totalTrade.getProfitRate(pricesData)
profitRateList.append(profitRate)
if profitRate > 0:
successList.append(1)
else:
successList.append(0)

if len(profitRateList) > 0:

return np.mean(successList), np.mean(profitRateList)
else:

return None, None

def getAllBuyPoints(pricesData, macd, signalLine, modifiedSignalline, R):
from tradingtest_modifiedsignalline import getTotalTradesInAPeriod as
modsig_getTotalTradesInAPeriod
periods = getTradingPeriods(macd, signalLine)
allBuyPoints = []

for i in xrange(len(periods)):
if i-R < 0: continue

period = periodsli]
upPoint = getUpCrossingPointinAPeriod(macd, signalLine, period)
totalTrade = modsig_getTotalTradesinAPcriod(macd, modifiedSignalLine, perlod,
upPoint)
if totalTrade is not None:
for trade in totalTrade.tradeList:
allBuyPoints.append(trade.buyPoint)
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return allBuyPoints

def getAllSellPoints(pricesData, macd, signalLine, modifiedSignalLine, R):

from tradingtest_modifiedsignalline import getTotalTradesinAPeriod as
modsig_getTotalTradesInAPeriod

periods = getTradingPeriods(macd, signalLine)
allSellPoints =[]

for i in xrange(len(periods)):

if i-R < 0; continue

period = periodsi]
upPoint = getUpCrossingPointinAPeriod(macd, signalLine, period)
totalTrade = modsig_getTotalTradesInAPeriod(macd, modifiedSignalLine, period,
upPoint)
if totalTrade is not None:
for trade in totalTrade.tradeList:
allSellPoints.append(trade.sellPoint)

return allSellPoints

def getOverBought(macd, signalline, periods, i, R):
if i-R < 0:

raise Exception('R is too much.)

maxPoint = getMaximumPointsinAPeriod(macd, signalline, periods(i-R])
overBought = macd[maxPoint]
return overBought

def getOverSold(macd, signalLine, periods, i, R):
if i-R < O:

raise Exception('R is too much.")

minPoint = getMinimumPointsinAPeriod(macd, signalLine, periods[i-R])
overSold = macd[minPoint]
return overSold
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fis = FIS()

MaxDefuzz = fis.outputs['z].defuzzify(fis.outputs['z'].terms[ TRADE-CONFIDENCE)
MinDefuzz = fis.outputs['z].defuzzify(fis.outputs['z].terms[ TRADE-DOUBT'])

def fuzzylnfer(overBought, overSold, macd_avmin, dmin):

half = (overBought + overSold)/2.0

oneForth = (overSold + half)/2.0

threeForth = (overBought + halfi/2.0

fis.set_term_param('macd_avmin', 'MACD-HIGH', abcd=(half, overBought, ", "))
fis.setﬁterm_param('macd_avmin', 'MACD-LOW, abcd=(", ", overSold, half)
fis.set_term_param('macd_avmin’, 'MACD-MEDIUM!, abcd=(oneForth, half, half,

threeForth))

fis.set_inputs(macd_avmin=macd_avmin, dmin=dmin)
z = fis.evaluate().get_outputs()['z].value
w = (z-MinDefuzz)/float(MaxDefuzz-MinDefuzz)

return w

def modsigTradingWeightTestWithSET100(K=1, R=1, verbose=False):

directory = /quoteName--AGRI/"
ignoreList = [BANPU', 'MAKRQ', 'VGI', 'STPI]
symbolList = [f.replace(.csv',") for f in os.listdir(directory) if f.endswith(.csv') and

f.split(")[0] not in ignorelist]

resultList = pd.DataFrame({'success rate"; None, ‘profit rate": None}, index=symbolList)

for symbol in symbolList;
if verbose: print 'testing ' + symbol + .
pricesData = getPricesData(symbol=symbol)
macd, signalline = getMACDANdSignalLine(pricesData, int(paraMACDShort),

int(paraMACDLong), int(parasignalShort))

modifiedSignalLine = getModifiedSignalLine(macd, signalLine, K)
pricesData = pricesData[25:]

macd = macd[25:]

signalLine = signalLine[25:]

modifiedSignalLine = modifiedSignalLine[25:]

successRate, profitRate = modsigTradingWeightTest(pricesData, macd, signalline,
modifiedSignalLine, R)
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resultList['profit ratel[symbol] = profitRate
resultList['success rale[symbol] = successRate

if verbose:
import webbrowser
f = open(os.getewd() + /temp.html', 'w")
fwrite('Original MACD test with SET-100")
f.write(resultList.to_html())
f.close()
webbrowser.open(os.getcwd() + '/temp.html’, new=2)

resultList = resultList.dropna()

avgSuccessRate = resultList['success rate'].mean()
avgProfitRate = resultList['profit rate'l.mean()
return avgSuccessRate, avgProfitRate

AN3790 ¥.36 MItauamasiaRuatululvg mainmacdf.py TulWainesmacdtesterr

from macdtesterF.data import getPricesData
from macdtesterF.tradingtest_originalmacd import originalMACDTest, getAllBuyPoints as
org_getAllBuyPoints,\
getAllSellPoints as org_getAllSellPaints, originalMACDTestWithSET100
from macdtesterF.macd import getMACDANdSignalLine
from macdtesterF.medifiedsignalline import getModifiedSignallLine
from macdtesterF.plot import standardPlot, addMarkers, addModifiedSignalLine
from macdtesterF.tradingtest macdri import MACDR1Test, getAllBuyPoints as
macdrl_getAllBuyPoints,\
getAllSellPoints as macdrl_getAllSellPoints, MACDR1TestWithSET100
from macdtesterf.tradingtest_macdr2 import MACDR2Test, getAllBuyPoints as
macdr2_getAllBuyPoints,\
getAllSellPoints as macdr2_getAllSellPoints, MACDR2TestWithSET100
from macdtesterF.tradingtest_modifiedsignalline import modifiedSignalLineTest,
getAllBuyPoints as modsig_getAllBuyPoints,\
getAllSellPoints as modsig_getAllSellPoints,\
modifiedSignalLineTestWithSET100
from macdtesterF.basic import getTradingPeriods, getMaximumPointsInAPeriod,\
getMinimumPointsinAPeriod
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from macdtesterf.tradingtest_modsigtradingweight import modsigTradingWeightTest, |

getAllBuyPoints as modsigw_getAllBuyPoints,\
getAllSellPoints as modsigw_getAllSellPoints,\
modsigTradingWeightTestWithSET100

## prepare data for a single data

print 'preparing data...

symbol = 'KBANK'

pricesData = getPricesData(symbol)

macd, signalline = getMACDANdSignalLine(pricesData, 12, 26, 9)
modifiedSignalLine = getModifiedSignalLine(macd, signalline, 1)

pricesData = pricesData[25:]

macd = macd[25:]

signalLine = signalLine[25:]
modifiedSignalLine = modifiedSignalLine[25:]

## original MACD test with a single data

print ‘original MACD test for ' + symbol

successRate, profitRate = originalMACDTest(pricesData, macd, signalline)
print 'success rate: %f' % successRate

print 'profit rate: %f' % profitRate

raw_input("Press Enter to continue...")

allBuyPoints = org_getAllBuyPoints(pricesData, macd, signalLine)
allSellPoints = org_getAllSellPoints(pricesData, macd, sighalLine)

fig = standardPlot(pricesData, macd, signalline, show=False)
addMarkers(fig, macd, allBuyPoints, color="#00CC00', show=False)
addMarkers(fig, macd, allSellPoints, color="#FF0000', show=True)

## MACDR1 test with a single data

print 'MACDR1 test for ' + symbol

successRate, profitRate = MACDR1Test(pricesData, macd, signalLine)
print 'success rate: %f % successRate

print ‘profit rate: %f' % profitRate

raw_input("Press Enter to continue...")
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allBuyPoints = macdrl_getAllBuyPoints(pricesData, macd, signalLine)
allSellPoints = macdrl_getAllSellPoints(pricesData, macd, signalLine)

fig = standardPlot(pricesData, macd, signalLine, show=False)
addMarkers(fig, macd, allBuyPoints, color="#00CCO00', show=False)
addMarkers(fig, macd, allSellPoints, color="#FF0000", show=True)

## MACDR2 test with a single data

print ‘"MACDR2 test for ' + symbol

successRate, profitRate = MACDR2Test(pricesData, macd, signalLine)
print 'success rate: %f' % successRate

print ‘profit rate: %f' % profitRate

raw_input('Press Enter to continue...”)

allBuyPoints = macdr2_getAllBuyPoints(pricesData, macd, signalLine)
allSellPoints = macdr2_getAllSellPoints(pricesData, macd, signalline)

fig = standardPlot(pricesData, macd, signalLine, show=False)
addMarkers(fig, macd, allBuyPoints, color="#00CC00', show=False)
addMarkers(fig, macd, allSellPoints, color="#FF0000', show=True)

## modified signal line test with a single data

print 'modified signal line test for ' + symbol

successRate, profitRate = modifiedSignalLineTest(pricesData, macd, signalline,
modifiedSignallLine)

print 'success rate: %f' % successRate

print 'profit rate: %f' % profitRate

raw_input("Press Enter to continue...”)

allBuyPoints = modsig_getAllBuyPoints(pricesData, macd, signalLine, modifiedSignalLine)
allSellPoints = modsig_getAllSellPoints(pricesData, macd, signalLine, modifiedSignalLine)

fig = standardPlot(pricesData, macd, signalline, show=False)
addModifiedSignalLinel(fig, modifiedSignalLine, show=False)
addMarkers(fig, macd, allBuyPoints, color="#00CC00', show=False)
addMarkers(fig, macd, allSellPoints, color="#FF0000', show=True)

## modified signal line with trading weight test with a single data
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print ‘modified signal line with trading weight test for ' + symbol

successRate, profitRate = modsigTradingWeightTest(pricesData, macd, signallLine,
modifiedSignallLine, 1)

print 'success rate: %f' % successRate

print ‘profit rate: %f' % profitRate

raw_input("Press Enter to continue...”)

allBuyPoints = modsigw_getAllBuyPoints(pricesData, macd, signalLine, modifiedSignalLine,
1
allSellPoints = modsigw_getAllSellPoints(pricesData, macd, sighalLine, modifiedSignalLine,
1)

fig = standardPlot(pricesData, macd, signalLine, show=False)
addModifiedSignalLine(fig, modifiedSienalLine, show=False)
addMarkers(fig, macd, allBuyPoints, color="#00CCO00Q', show=False)
addMarkers(fig, macd, allSellPoints, color="#FF0000', show=True)

## original MACD test in SET-100

print ‘original MACD test in SET-100"

successRate, profitRate = originalMACDTestWithSET100(verbose=True)
print ‘original MACD test in SET-100"

print 'success rate: %f % successRate

print 'profit rate: %f % profitRate

raw_input("Press Enter to continue...”)

## MACDRI test in SET-100

print ‘"MACDR1 test in SET-100'

successRate, profitRate = MACDR1TestWithSET100(verbose=True)
print '"MACDR1 test in SET-100'

print 'success rate: %f' % successRate

print 'profit rate: 9%f' 9% profitRate

raw_input('Press Enter to continue...")

## MACDR2 test in SET-100
print '"MACDR2 test in SET-100'
successRate, profitRate = MACDR2TestWithSET100(verbose=True)
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print '"MACDR2 test in SET-100'

print 'success rate: %f' % successRate
print "profit rate: %f % profitRate
raw_input("Press Enter to continue...")

## modified signal line test in SET-100

print ‘'modified signal line test in SET-100'

successRate, profitRate = modifiedSignalLineTestWithSET100(K=0.1, verbose=True)
print 'modified signal line test in SET-100'

print 'success rate: %f % successRate

print 'profit rate: %f' % profitRate

raw_input("Press Enter to continue...")

## modified signal line with trading weight test in SET-100

print ‘modified signal line with trading weight test in SET-100'

successRate, profitRate = modsigTradingWeightTestWithSET100(K=0.1, R=1, verbose=True)
print 'modified signal line with trading weight test in SET-100'

print 'success rate: %f' % successRate

print 'profit rate: %f' % profitRate

= v v Y] ¢ )
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import numpy as np

def getTradingPeriods(macd, signalLine):
downCrossingPoints = getDownCrossingPoints(macd, signalLine)
periods = []
for i in xrange(len(downCrossingPoints)-1):
periods.append(macd[downCrossingPoints[i]:downCrossingPoints[i+1]].inde><)

return periods

def isAnUpCrossingPoint(macd, signalLine, t):
i = macd.index.get_loc(t)

if i >= 1 and (macd.ix[i] > signalLine.ix(il) and (macd.ix[i-1] < signalLine.ix[i-1]):
return True

elif i >= 2 and (macd.ix[i] > signalLine.ix{il) and (macd.ix[i-1] == signalline.ix[i-1]) and
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(macd.ix[i-2] < signalLine.ix[i-2]):
return True
else:
False

def isADownCrossingPoint(macd, signalLine, t):
i = macd.index.get_loc(t)

if i >= 1 and (macd.ix(i] < signalLine.ix[il) and (macd.ix[i-1] > signalLine.ix[i-1]):
return True
elif i >= 2 and (macd.ix[i] < signalLine.ix[il) and (macd.ix[i-1] == signalLine.ix[i-1]) and
(macd.ix[i-2] > signalLine.ix[i-2]):
return True
else:

False

def getUpCrossingPoints(macd, signalLine):
upCrossingPointList = []
firstDownCrossingExists = False
for t in macd.index;
if not firstDownCrossingExists and isADownCrossingPoint(macd, signalLine, t):
firstDownCrossingExists = True

if firstDownCrossingExists and isAnUpCrossingPoint(macd, signalLine, t):
upCrossingPointList.appendt)

return upCrossingPointList
def getDownCrossingPoints(macd, signalLine):
downCrossingPointList = []
for t in macd.index:
if isADownCrossingPoint(macd, signalline, t):
downCrossingPointList.append(t)

return downCrossingPointList

class Trade(object):

def __init_ (self, buyPoint, sellPoint, capital, weight=1);
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self.buyPoint = buyPoint
self.sellPoint = sellPoint
self.capital = capital
self.weight = weight

def getProfit(self, pricesData):
return ((pricesData[self.sellPoint] -
pricesData[self.buyPoint])/ﬂoat(pricesData[self.buyPoint]})*self.capitat*self.weight

class TotalTrade(object):
def __init_ (self, tradeList);
self.initialCapital = tradeList[0].capital
for trade in tradeList:
if trade.capital != self.initialCapital:
raise Exception(All trade in tradeList must have the same capital.’)

self.tradelist = tradel.ist

def getProfitRate(self, pricesData):
if len(self.tradeList) == 1:
profitRate = 5etf.tradeList[O].getProﬂt(pricesData)/ﬂoat(self.initialCap?ta Y
else:
profits = np.array([trade.getProfit(pricesData) for trade in self.tradeList])
profitRate = np.sum(profits)/float(self.initialCapital - np.sum(profits[profits < 0]))

return profitRate

def getUpCrossingPointinAPeriod(macd, signalLine, period):
upCrossingPoint = None
for t in period:
if isAnUpCrossingPoint(macd, signalLine, t):
upCrossingPoint = t
break

return upCrossingPoint

def getMaximumPointsinAPeriod(macd, signalLine, period):
upCrossingPoint = None
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for t in period:
if isAnUpCrossingPoint(macd, signalLine, t):
upCrossingPoint = t
break

maximumPoint = macd[upCrossingPoint:period[-1]].idxmax()
return maximumPoint
def getMinimumPointsinAPeriod(macd, signalLine, period):
upCrossingPoint = None
for t in period:
if isAnUpCrossingPoint(macd, signalLine, t):

upCrossingPoint = t
break

minimumPoint = macd[period[0):upCrossingPoint].idxmin()

return minimumPoint

a w ) ¢ | ¢
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from macdtesterP.data import getPricesData
from macdtesterP.tradingtest_originalmacd import originalMACDTest, getAllBuyPoints as
org_getAllBuyPoints,\

getAllSellPoints as org_getAllSellPoints, original MACDTestWithSET 100
from macdtesterP.macd import eetMACDANdSignalLine
from macdtesterP.modifiedsignalline import getModifiedSignalLine
from macdtesterP.plot import standardPlot, addMarkers, addModifiedSignalline
from macdtesterP.tradingtest_macdr1 import MACDR1Test, getAllBuyPoints as
macdrl_getAllBuyPoints,\

getAllSellPoints as macdrl_getAllSellPoints, MACDR1TestWithSET100
from macdtesterP.tradingtest_macdr2 import MACDRZ2Test, getAllBuyPoints as
macdr2_getAllBuyPoints,\

getAllSellPoints as macdr2_getAllSellPoints, MACDR2TestWithSET100
from macdtesterP tradingtest_modifiedsignalline import modifiedSignalLineTest,
getAllBuyPoints as modsig_getAllBuyPoints,\
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getAllSellPoints as modsig_getAllSellPoints,\
modifiedSignalLineTestWithSET100
from macdtesterP.basic import getTradingPeriods, getMaximumPointsinAPeriod,\
getMinimumPointsinAPeriod _
from macdtesterP.tradingtest_modsigtradingweight import modsigTradingWeightTest,
getAllBuyPoints as modsigw_getAllBuyPoints,\
getAllSellPoints as modsigw_getAllSellPoints,\
modsigTradingWeightTestWithSET100

## prepare data for a single data

print 'preparing data...'

symbol = 'KBANK'

pricesData = getPricesData(symbol)

macd, signalline = getMACDANdSignalline(pricesData, 12, 26, 9)
modifiedSignalline = getModifiedSignalLine(macd, signalLine, 1)

pricesData = pricesData[25:]

macd = macd[25:]

signalline = signalLine[25:]
modifiedSignalLine = modifiedSignalLine[25:]

## original MACD test with a single data

print ‘original MACD test for ' + symbol

successRate, profitRate = originalMACDTest(pricesData, macd, signalLine)
print 'success rate: %f' % successRate

print 'profit rate: %f' % profitRate

raw_input(*Press Enter to continue...")

allBuyPoints
allSellPoints

org_getAllBuyPoints(pricesData, macd, signalLine)

I

org_getAllSellPoints(pricesData, macd, signalLine)

fig = standardPlot(pricesData, macd, signalLine, show=False)
addMarkers(fig, macd, allBuyPoints, color-"#00CC00", show=False)
addMarkers(fig, macd, allSellPoints, color="#FF0000', show=True)

## MACDR1 test with a single data
print '"MACDR1 test for ' + symbol
successRate, profitRate = MACDR1Test(pricesData, macd, signalLine)
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print 'success rate: %f' % successRate
print 'profit rate: %f' % profitRate
raw_inpul("Press Enter to continue...")

allBuyPoints = macdr1_getAllBuyPoints(pricesData, macd, signalLine)
allSellPoints = macdr1_getAllSellPoints(pricesData, macd, signalLine)

fig = standardPlot(pricesData, macd, signalline, show=False)
addMarkers(fig, macd, allBuyPoints, color="#00CC00', show=False)
addMarkers(fig, macd, allSellPoints, color="#FF0000!, show=True)

## MACDR2 test with a single data

print "MACDR2 test for ' + symbol

successRate, profitRate = MACDR2Test(pricesData, macd, signalLine)
print 'success rate: %f' % successRate

print ‘profit rate: %f' % profitRate

raw_input(*Press Enter to continue...")

allBuyPoints = macdr2_getAllBuyPoints(pricesData, macd, signalline)
allSellPoints = macdr2_getAllSellPoints(pricesData, macd, sighalLine)

fig = standardPlot(pricesData, macd, signalLine, show=False)
addMarkers(fig, macd, allBuyPoints, color="%00CC00", show=False)
addMarkers(fig, macd, allSellPoints, color="#FF0000', show=True)

## modified signal line test with a single data

print ‘modified signal line test for ' + symbol

successRate, profitRate = modifiedSignalLineTest(pricesData, macd, signalLine,
modifiedSignalLine)

print 'success rate: %f' % successRate

print 'profit rate: %f % profitRate

raw_input("Press Enter to continue...")

allBuyPoints = modsig_getAllBuyPoints(pricesData, macd, signalLine, modifiedSignalLine)
allSellPoints = modsig_getAllSellPoints(pricesData, macd, signalline, modifiedSignalLine)

fig = standardPlot(pricesData, macd, signalline, show=False)
addModifiedSignalLine(fig, modifiedSignalLine, show=False)
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addMarkers(fig, macd, allBuyPoints, color="#00CCOQ', show=False)
addMarkers(fig, macd, allSellPoints, color="#FF0000', show=True)

## modified signal line with trading weight test with a single data

print ‘'modified signal line with trading weight test for ' + symbol

successRate, profitRate = modsigTradingWeightTest(pricesData, macd, signallLine,
modifiedSignalLine, 1)

print 'success rate: %f' % successRate

print 'profit rate: %f' % profitRate

raw_input("Press Enter to continue...")

allBuyPoints = modsigw_getAllBuyPoints(pricesData, macd, signalline, modifiedSignalLine,
1)
allSellPoints = modsigw_getAllSellPoints(pricesData, macd, signalLine, modifiedSignalLine,
1)

fig = standardPlot(pricesData, macd, signalLine, show=False)
addModifiedSignalLine(fig, modifiedSignalLine, show=False)
addMarkers(fig, macd, allBuyPoints, color="#00CCO0', show=False)
addMarkers(fig, macd, allSellPoints, color="#FF0000', show=True)

## original MACD test in SET-100

print ‘original MACD test in SET-100'

successRate, profitRate = originalMACDTestWithSET100(verbose=True)
print 'original MACD test in SET-100"

print 'success rate: %f' % successRate

print 'profit rate: %f' % profitRate

raw_input("Press Enter to continue...")

## MACDRI1 test in SET-100

print '"MACDR1 test in SET-100'

successRate, profitRate = MACDR1TestWithSET100(verbose=True)
print ‘"MACDR1 test in SET-100'

print 'success rate: %f' % successRate

print ‘profit rate: %f" % profitRate

raw_input("Press Enter to continue...")
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## MACDRZ test in SET-100

print '"MACDR2 test in SET-100'

successRate, profitRate = MACDR2TestWithSET100(verbose=True)
print '"MACDR2 test in SET-100'

print 'success rate: %f % successRate

print 'profit rate: %f' % profitRate

raw_input("Press Enter to continue...")

## modified signal line test in SET-100

print 'modified signal line test in SET-100'

successRate, profitRate = modifiedSignalLineTestWithSET100(K=0.1, verbose=True)
print 'modified signal line test in SET-100'

print 'success rate: %f' % successRate

print 'profit rate: %f' % profitRate

raw_input("Press Enter to continue...")

## modified signal line with trading weight test in SET-100

print ‘modified signal line with trading weight test in SET-100"

successRate, profitRate = modsigTradingWeightTestWithSET100(K=0.1, R=1, verbose=True)
print ‘modified signal line with trading weight test in SET-100'

print ‘success rate: %f' % successRate

print 'profit rate: %f' % profitRate

M50 9.39 msnuansstasuatululng data.py Tulwamesmacdtesterp

import pandas as pd

class DataDefinition (str):
def __new_ (cls, name, colNumber, dtype):

return str.__new_ (cls, name)

def __init_ (self, name, colNumber, dtype):
super(DataDefinition, self).__init_ (name)
self.colNumber = colNumber
self.dtype = dtype
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DATE = DataDefinition('date’, 0, 'S8"
OPEN = DataDefinition('open, 1, 'f8"
HIGH = DataDefinition(‘high', 2, 'f8")
LOW = DataDefinition('low, 3, 'f8')
CLOSE = DataDefinition('close', 4, 'f8')

def _getRawData(uri="/example/ex.csv"):
data = pd.read_csv(uri, dtype={DATE: DATE.dtype,
OPEN: OPEN.dtype, HIGH: HIGH.dtype,
LOW: LOW.dtype, CLOSE: CLOSE.dtype,
}, parse_dates=[0], index_col=0, na_values="")

return data.sort_index(ascending=True).dropna()

def getPricesData(symbol='KBANK!, type='close):
if type not in [OPEN, HIGH, LOW, CLOSE]:
raise Exception('param-value error: type= " + type +". Hint, type=x for x in {"open",
"high", "low", "close"})
uri = "/example/ex.csv"

rawData = None
try:

rawData = _getRawData(uri)
except:

raise Exception(‘error occur while parsing raw data. Hint, please check if symbol="' +

symbol + " exists and matches the name of csv fila.)

data = rawData[type]
return data

4 a 4 s & 3
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import pandas as pd
import pandas.stats.moments as mt

def getEMA(pricesData, n=12):




205

ema = pd.Series(mt.ewma(pricesData, span=n), index=pricesData.index)
return ema

A597 ¥.41 asnauansiaguatululg Fuzzy.py lulWawmesmacdtesterp

import numpy as np
import matplotlib.pyplot as plt

class Universe(object):
def __init_ (self, lower, upper):
assert lower <= upper
self.lower = lower

self.upper = upper

def contains(self, value):
return self.lower <= value and value <= selfupper

def contains_all(self, values):
values = np.array(values)
return (self.lower <= values).all() and (values <= self.upper).all()

def sample(self, step=None);
if step is None:
step = 0.01 if self.upper - self.lower <= 10 else 0.1

return np.arange(self.lower, self.upper, step)

def _eq_ (self, other):
return other is not None and isinstance(other, Universe) and other.lower ==
self.lower and other.upper == self.upper

class Variable(object):
def __init_ (self, universe):
assert isinstance(universe, Universe)
self.universe = universe
self.value = None
self.terms = dict()
self.abed_for term = dict()
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def set_value(self, value):
asserl sell.universe.contains(value) or value is None
self.value = value

def set_term(self, term_name, abcd=(None,None,None,None), description="):

assert len(abcd) == 4
if self.abcd_for_term.has_key(term name):

for i in xrange(len(abcd)):

if abed(i] is not None and abcd][i} 1= '
self.abed _for termlterm namelli] = abedli]

else:

self.abcd_for_term[term name] = list(abed)

if all{(param is not None and param != ") for param in
self.abed_for_term[term name]):
self.terms[term_name] = FuzzySet(self.universe, self.abed_for_term[term_name],
description=description)
else:
self.termsfterm name] = None

def fuzzify(self, term name):
if self.terms{term _name] is None:
print [type(param) for param in self.abed_for_termterm namel]]
assert all((type(param) in [int, float]) for param in self.abcd_for_term[term name])
raise Exception("Some parameters have not been set for term: %s, params: %s" %
(term_name, str(self.abed for_termfterm namel)))

return self.terms[term_name](self.value)

def defuzzify(self, accum_mf):
outs = self.universe.sample()
weights = accum_mf(outs)
sum_weights = weights.sum()
out = (outs * weights).sum()/sum_weights if sum_weights I= 0 else None
self.set_value(out)

return out
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def displayterm(self, term_name, xlim):
il self.terms[term _name] is None:
raise Exception("Some parameters have not been set for term: %s, params: %s" %
(term_name, str(self.abed_for_term[term_name])))

fig = plt.figure(facecolor='white’)

ax = fig.add_axes([0.1, 0.1, 0.8, 0.8])
ax.set_xtim(xlim)

ax.set_ylim(0, 1.2)

x = self.universe.sample(step=0.005)
y = self.terms[term_namel(x)

ax.plot(x,y,lw=3)
ax.set_title(term_name, fontsize=20)
plt.show()

class FuzzySet(object):

def __init_ (self, universe, abcd, mf=None, description="):
assert isinstance(universe, Universe)
assert (abcd is not None and mf is None) or (abed is None and mf is not None)

if abcd is not None;
assert len(abed) == 4 and universe.contains_all(abcd)
self.mf = FuzzySet.fuzzy number_mf(*abcd)

else:
self.mf = mf

self.universe = universe

self.description = description

def _call_ (self, values):
assert self.universe.contains_all(values)
return self.mf(values)
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def _and_ (self, other):
assert isinstance(other, (int, float, FuzzySet))
if isinstance(other, FuzzySet):
assert self.universe == other.universe
def new_mf(x):
return FuzzyOperation.AND(self(x), other(x))
else:
def new_mf(x):
return FuzzyOperation. AND(self(x), other)

return FuzzySet(self.universe, None, mf=new_mf)

def _or_ (self, other):
assert isinstance(other, (int, float, FuzzySet))
if isinstance(other, FuzzySet):
assert self.universe == other.universe
def new_mf(x);
return FuzzyOperation.OR(self(x), other(x))
else:
def new mf(x);
return FuzzyOperation.OR(self(x), other)

return FuzzySet(self.universe, None, mf=new mf)

class fuzzy_number mf(object):
def __init_ (self, a, b, ¢, d):
#assert a <= band b <=cand c <= d
if not (@ <= b and b <= cand ¢ <= d): raise Exception, ‘not! (%f <= %f <= %f <=
%f) % (a, b, c, d)

def mf(x):
if x < a: raturn 0
elif a <= x and x < b: return (x-a)/float(b-a)
elif b <= xand x < c: return 1
elif ¢ <= x and x < d: return (d-x)/float(d-c)
elif x == d and d == c: return 1

else: return 0
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self.func = np.frompyfunc(mf, 1, 1)

def _ call_ (self, x):
return self.func(x)

class FuzzyOperation(object):

@classmethod
def define_operation_andi(cls, operation):

assert isinstance(operation, FuzzyOperation.Interface)
cls.AND = operation

@classmethod
def define_operation_or(cls, operation):

assert isinstance(operation, FuzzyOperation.Interface)
cls.OR = operation

class Interface(object):

def _ call_ (self, a, b): raise NotimplementedError

class MAX(Interface):
def __call_ (self, a, b):

return np.maximumfa, b)

class MIN(Interface):
def _call_(self, a, b:
return np.minimum(a, b)

class PROD(Interface):
def _ call_(self, a, b):
return a * b

class SUM(Interface):
def _call_ (self, a, b):
returna + b

AND = MINQ
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OR = MAX()

class FuzzyRule(object):

def __init_ (self, antecedence, consequences):
self.antecedence = antecedence

self.consequences = consequences

def evaluate(self, inputs, outputs):

:param variable

membership function from this rule's evaluation.

"

w = self._aggregate(inputs)
activ_mf = self._activate(w, outputs)
return activ.mf

def _aggregate(self, inputs):

stack = []
for element in self.antecedence:
if isinstance(element, FuzzyOperation.Interface):
operation = element
token1 = stack.popl()

fuzzified_valuel = token1 if not isinstance(tokent, tuple) else
inputs[token1[0]].fuzzify(token1[1])

token2 = stack.pop()

fuzzified value2 = token2 if not isinstance(token2, tuple) else
inputs{token2[0]].fuzzify(token2[1])

result_token = operation(fuzzified valuel, fuzzified value2)
stack.append(result_token)
else:

stack.append(element)

return a dictionary of the form {'z1" activ_mf z1,'z2" activ._mf z2, ...}

where zi is the output-variable's name and activ_mf zi is the corresponding result
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if len(stack) I= 1: print stack
asserl len(stack) == :

token = stack.pop()
w = token if not isinstance(token, tuple) else inputs[token[0]].fuzzify(token[1])

return w

def _activate(self, w, outputs):
activ._mf = dict()
for element in self.consequences:
variable_name, term name = element
activ_mflvariable_name] = outputs[variable_namel.terms[term narme] & w

return activ_mf
class FIS(object):
def _init_(self):

self._define(self.fuzzydefinition)

def get_inputs(self):
return self.inputs

def get_outputs(self):
return self.outputs

def set_inputs(self, **kwargs):
assert set(kwargs.keys()) == set(self.inputs.keys()

for key, value in kwargs.iteritems():
assert self.inputs[key].universe.contains(value)
selfinputsfkayl.set value(value)

return self

def set_term_param(self, variable name, term_name, abcd):

self.inputs[variable_name].set_term(term_“name, abcd=abcd)
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return self

def evaluate(self):
accum_mf = dict()
for output_variable_name in self.outputs:
accum_mfloutput_variable_name] = None

for rule in self.fuzzy rules:
for output_variable_name in self.outputs:
activ_mf = rule.evaluate(self.inputs, self.outputs)
if output_variable_name in activ_mf.keys():
accum_mfloutput_variable name] = (activ_mffoutput_variable_name]
if accum_mfloutput_variable name] is None
else accum_mfloutput_variable name] |

activ_mfloutput_variable name])

for output_variable_name, output_variable in self.outputs.iteritems():
output_variable defuzzify(accum_mfloutput_variable name])

return self

def _define(self, definition):
properties = {inputs": None, 'outputs’; None, 'fuzzy rules' None}
definition(properties)
assert properties['inputs'] is not None
assert properties[‘'outputs'] is not None
assert properties[‘fuzzy rules'] is not None
self.inputs = properties[inputs']
self.fuzzy rules = properties[fuzzy rules']
self.outputs = properties['outputs']

return self
def fuzzydefinition(self, properties):

REAL = Universe(-999, 999)
NORM = Universe(0, 1)
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Hinputs
properties[inputs] = {'dmin": Variable(NORM),
'macd_avmin": Variable(REAL)}

Houtputs
properties['outputs'] = {'z": Variable(NORM)}

#input_terms
properties[inputs1['dminT.set_term(MIN-CONFIDENCE', abcd=(0, 1, 1, 1))

properties[inputs'macd_avmin].set_term('MACD-HIGH', abcd=(None, None,
REAL.upper, REAL.upper))

properties[inputsmacd_avminT.set_term(MACD-LOW, abcd=(REAL.lower,
REAL.lower, None, None))

propertiesfinputs'macd_avmin'.set_term('MACD-MEDIUM, abcd=(None, None,
None, None))

#output_terms
properties[outputsT['z].set_term(TRADE-CONFIDENCE!, abcd=(0, 1, 1, 1))
propertiesfoutputs'l['z].set_term(TRADE-DOUBT', abcd=(0, 0, 0, 1))

#fuzzy rules
AND = FuzzyOperation.MIN()
OR = FuzzyOperation.MAX()
properties[‘fuzzy rules] = [
FuzzyRule(antecedence = (('dmin’, 'MIN-CONFIDENCE"),),
consequences = ((z', TRADE-CONFIDENCE'),)),

FuzzyRule(antecedence = (('macd_avmin', '"MACD-LOW),),
consequences = (('z, TRADE-CONFIDENCE'),),

FuzzyRule(antecedence = ((‘macd_avmin', ‘MACD-HIGH'), ('macd_avmin,
'MACD-MEDIUM)), OR),
consequences = (('z, TRADE-DOUBT),)
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import pandas as pd
import pandas.stats.moments as mt
from ema import getEMA

def getMACDANdSignalLine(pricesData, n1, n2, n3):
ema_nl = getEMA(pricesData, n1)
ema_n2 = getEMA(pricesData, n2)
macd = ema_n1 - ema_n2
signalline = pd.Series(mt.ewma(macd, span=n3), index=pricesData.index)

return macd, signallLine

M51971 .43 msuaetstasueululng plot.py lulWaimesmacdtesterp

import pandas as pd

import matplotlib.pyplot as plt

import numpy as np

from matplotlib import ticker, font_manager

class IndexManager(object):
def __init_ (self, indexSeries):
self.index = indexSeries
self.evenlylindex = pd.Series(np.arange(len(indexSeries)), index=indexSeries)

def evenlylndexToDateTimelndex(self, x):
try:
return self.index(x]
except:
return None

def datetimelndexToEvenlylindex(self, d):
try:
return self.evenlyindex[d]
except:
return None
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def dateMappingFormatter(self, x, pos=None):
d = self.evenlylndexToDateTimelndex(int(x + 0.5))
if d is not None:
return d.strftime('%b\n%Y’)
else:
return "

def standardPlot(pricesData, macd, signalLine, show=True):

idm = IndexManager(pricesData.index)

plt.rc(axes’, grid=True)

plt.rc(erid!, color='0.75, linestyle="", linewidth=0.5)
left, width = 0.1, 0.8

rectl = [left, 0.6, width, 0.3]

rect2 = [left, 0.1, width, 0.5]

fig = plt.figure(facecolor="white')

axescolor ='#f9f9f9' # the axes background color

ax1 = fig.add_axes(rect1, axisbg=axescolor) #left, bottom, width, height
ax2 = fig.add_axes(rect2, axisbg=axescolor, sharex=ax1)

#we don't want to label all indices, just the first day in each month are enough
#this function return the list of the (evenly) indices of the first day in each month
def getindexOfFirstDayEachMonth(datearr):

dateSeries = pd.Series(datearr.month)

isFirstDay = np.ones_like(dateSeries, dtype=np.bool)

isFirstDay(1:] = (dateSeries[1:] |= dateSeries[:-1])

return dateSeries.index(isFirstDay]

#we then use the above mentioned list as a ‘FixedLocator' and sel it as the major locator

axl.xaxis.set_major_locator(ticker.FixedLocator( getindexOfFirstDayEachMonth(pricesData.inde

X))

#only the indices in the locator will be labeled, the plotter will ask the 'formatter' which
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labels corresponds to which indices
#this is the place where our mapping is used -
axl.xaxis.sel_tnajor_formatter(ticker.FuncFormatter(idm.dateMappingFormatter))

#set nice left and right spaces
axl.set_xlim(idm.evenlylndex[0] - 2, idm.evenlylndex[-1] + 2)

ax1.plot(idm.evenlyindex, pricesData, color='black!, w=2, label='closing price')
ax2.plot(idm.evenlylndex, macd, color="red|, lw=1.5, label='MACD Line")
ax2.plot(idm.evenlyindex, signalLine, color="blue, lw=1, label="Signal Line")

for label in ax1.get_xticklabels():
label.set_visible(False)

axl.yaxis.set_major_locator(ticker.MaxNLocator(5, prune='both’))
ax2.yaxis.set_major_locator(ticker.MaxNLocator(5, prune='both’))

props = font_manager.FontProperties(size=10)

legl = axl.legend(loc="best’, shadow=True, fancybox=True, prop=props, scatterpoints=1,
markerscale=1)

legl.get_frame().set_alpha(0.5)

leg2 = ax2.legend(loc='best', shadow=True, fancybox=True, prop=props, scatterpoints=1,
markerscale=1)

leg2.get_frame().set_alpha(0.5)

if show: plt.show)

return fig

def addModifiedSignalLine(fig, modifiedSignalLine, color='violet', show=True):

idm = IndexManager(modifiedSignalLine.index)

ax2 = fig.get_axes()[1]

ax2.plot(idm.evenlyindex, modifiedSignalLine, color=color, lw=1, label='Modified Signal
Line')

if show: plt show()

return fig

def addMarkers(fig, macd, tList, markerSize=40, color="#00CC00', show=True):
idm = IndexManager(macd.index)
ax2 = fig.get axes()[1]
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ax2.scatter(idm.evenlyindex[tList], macd[tList], color=color, s=markerSize)

if show: plt.show()
return fig

AT 0.44 msauEnssaduaTUlLIng tradingtest_originalmacd.py lulWawnesmacdtesterP

from macdtesterP.basic import isAnUpCrossingPoint, isADownCrossingPoint, Trade,\

TotalTrade, getTradingPeriods
from macdtesterP.macd import getMACDANdSignalline
import numpy as np
from macdtesterP.data import getPricesData
import os
import pandas as pd

def isABuyPoint(macd, signalLine, t);
if isAnUpCrossingPoint(macd, signalLine, t):
return True
else:
return False

def isASellPoint(macd, signalLine, L):
if isADownCrossingPoint(macd, signalLine, t):
return True
else:

return False

def getTotalTradesInAPeriod(macd, signalLine, period):
tradelList = ]
buyPoint = None
sellPoint = None
capital = 1
for t in period:

if buyPoint is None and isABuyPoint(macd, signalLine, t):

buyPoint = t

[
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if buyPoint is not None and isASellPoint(macd, sighallLine, t):

sellPoint = t

if sellPoint is not None:
tradeList.append(Trade(buyPoint, sellPoint, capital))
buyPoint = None
sellPoint = None

if len(tradeList) > 0:

return TotalTrade(tradeList)
else:

return None

def originaMACDTest(pricesData, macd, signalLine):
periods = getTradingPeriods(macd, signalline)
profitRatelist = []
successList = []
for period in periods:
totalTrade = getTotalTradesihAPeriod(macd, signalLine, period)
if totalTrade is not None:
profitRate = totalTrade.getProfitRate(pricesData)
profitRateList.append(profitRate)
if profitRate > 0:
successList.append(1)
else:
successList.append(0)

if len(profitRateList) > 0:

return np.mean(successList), np.mean(profitRateList)
else:

return None, None

def getAllBuyPoints(pricesData, macd, signalLine):
periods = getTradingPeriods(macd, signalLine)
allBuyPoints = []
for period in periods:
totalTrade = getTotalTradesinAPeriod(macd, signalLine, period)
if totalTrade is not None:
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for trade in totalTrade.tradeList:
allBuyPoints.append(trade.buyPoint)

return allBuyPoints

def getAllSellPoints(pricesData, macd, signalLine):

periods = getTradingPeriods(macd, signalLine)

allSellPoints = []

for period in periods:
fotalTrade = getTotalTradesInAPeriod(macd, signalLine, period)
if totalTrade is not None:

for trade in totalTrade.tradeList:
allSellPaints.append(trade.sellPoint)

return allSellPoints

def originalMACDTestWithSET100(verbose=False):

directory = '/resources/stockdata/’

ignoreList = [BANPU', 'MAKRQ', 'VGI', 'STPIT

symbolList = [f.replace(.csv',") for f in os.listdir(directory) if f.endswith(.csv) and
f.split(\)[0] not in ignoreList]

resultlist = pd.DataFrame({'success rate": None, ‘profit rate: None}, index=symbolList)

for symbol in symbolList:
if verbose: print 'testing ' + symbol + °...
pricesData = getPricesData(symbol=symbol)
macd, signalline = getMACDANdSignalLine(pricesData, 12, 26, 9)

pricesData = pricesData[25:]

macd = macd[25:]

signall ine — signalLine[25:]

successRate, profitRate = originalMACDTest(pricesData, macd, signalline)

resultList['profit rate'l[symbol] = profitRate
resultList['success ratel[symbol] = successRate
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if verbose:
import webbrowser
f = open(os.getewd() + /temp.html, 'w")
f.write('Original MACD test with SET-100")
f.write(resultList.to_html())
f.close()
webbrowser.open(os.getcwd() + /temp.html', new=2)

resultList = resultList.dropna()

avgSuccessRate = resultList['success rate'].mean()
avgProfitRate = resultList['profit rate].mean()
return avgSuccessRate, avgProfitRate

M3 0.45 msraudadsiaruatululng tradingtest_macdr1.py Tulnawasmacdtesterp

from macdtesterP.basic import isAnUpCrossingPoint, isADownCrossingPoint, Trade,\
TotalTrade, getTradingPeriods

from macdtesterP.macd import getMACDANdSignalLine

import numpy as np

import os

import pandas as pd

from macdtesterP.data import getPricesData

def isABuyPoint(macd, signalLine, t):
i = macd.index.get_loc(t)
if (i >=2 and
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macd.ix[i] > signalLine.ix[i] and
macd.ix[i-1] > signhalLine.ix[i-1] and
isAnUpCrossingPoint(macd, signalLine, macd.index[i-2])):
return True

else:

return False

def isASellPoint(pricesData, macd, signalLine, buyPoint, t):
profitRate = (pricesDatalt] - pricesDatalbuyPoint])/float(pricesData[buyPoint])
if profitRate >= 0.03 or isADownCrossingPoint(macd, signallLine, t):
return True
else:
return False

def getTotalTradesInAPeriod(pricesData, macd, signalLine, period):
tradeList = []
buyPoint = None
sellPoint = None
capital = 1
for t in period:
if buyPoint is None and isABuyPoint(macd, signalLine, t):
buyPoint = t

if buyPoint is not None and isASellPoint(pricesData, macd, signalLine, buyPoint, t):
sellPoint = t

if sellPoint is not None;
tradeList.append(Trade(buyPoint, sellPoint, capital))
buyPoint = None
sellPoint = None

if len(tradeList) > 0:

return TotalTrade(tradel ist)
else:

return None

def MACDR1Test(pricesData, macd, signalLine):
periods = getTradingPeriods(macd, signalLine)
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profitRateList = []
successList =[]
for period in periods:
totalTrade = getTotalTradesInAPeriod(pricesData, macd, signalLine, period)
if totalTrade is not None:
profitRate = totalTrade.getProfitRate(pricesData)
profitRateList.append(profitRate)
if profitRate > 0:

successList.append(1)
else:

successList.append(0)

if len(profitRateList) > 0:

return np.mean(successList), np.mean(profitRateList)
else:

return None, None

def getAllBuyPoints(pricesData, macd, signallLine):
periods = getTradingPeriods(macd, signalLine)
allBuyPaints = [J

for period in periods:
totalTrade = getTotalTradesInAPeriod(pricesData, macd, signalLine, period)
if totalTrade is not None;
for trade in totalTrade.tradeList:
allBuyPoints.append(trade.buyPoint)

return allBuyPoints

def getAllSellPoints(pricesData, macd, signalLine):

periods = getTradingPeriods(macd, signalLine)
allSellPoints = [J

for period in periods:
totalTrade = getTotalTradesIinAPeriod(pricesData, macd, signalline, period)
if totalTrade is not None:
for trade in totalTrade.tradeList:
allSellPoints.append(trade.sellPoint)

return allSellPoints
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def MACDR1TestWithSET100(verbose=False);

directory = '/resources/stockdata/"

ignoreList = ['BANPU', 'MAKRQO', 'VGI', 'STPI

symbolList = [f.replace(.csv',") for f in os.listdir(directory) if f.endswith(.csv') and
f.split(".)[0] not in ignoreList] '

resultlist = pd.DataFrame({'success rate": None, ‘profit rate": None}, index=symbolList)

for symbol in symbolList:
if verbose: print 'testing ' + symbol + ...
pricesData = getPricesData(symbol=symbol)
macd, signalLine = getMACDANdSignallLine(pricesData, 12, 26, 9)

pricesData = pricesData[25:]

macd = macd[25]

signalLine = signalline[25:]

successRate, profitRate = MACDR1Test(pricesData, macd, signalLine)

resultList['profit rate’[symbol] = profitRate
resultList['success rate][symbol] = successRate

if verbose:
import webbrowser
f = open(os.getewd() + /temp.html’, 'w')
f.write('Original MACD test with SET-100"
fwrite(resultList.to_html()
f.close()
webbrowser.open(os.getewd() + '/temp.html', new=2)

resultList = resultList.dropna()

avgSuccessRate = resultList['success rate.mean()
avgProfitRate = resultList['profit rate'].mean()
return avgSuccessRate, avgProfitRate

AJ o L7 L3 - &
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from macdtesterP.basic import isAnUpCrossingPoint, isADownCrossingPoint, Trade,\
TotalTrade, getTradingPeriods

import numpy as np

import os

import pandas as pd

from macdtesterP.data import getPricesData

from macdtesterP.macd import getMACDANdSignalLine

def isABuyPoint(pricesData, macd, signallLine, t):

i = macd.index.get_loc(t)

if i >=2 and
macd.ix[]] > signalLine.ix[i] and
macd.ix[i-1] > signalLine.ix[i-1] and
isAnUpCrossingPoint(macd, signalLine, macd.index[i-2]) and
(macd.ix[i] - signalLine.ix[i]/float(pricesData.ix[il) >= 0.005):
return True

else:
return False

def isASellPaint(pricesData, macd, signalLine, buyPoint, t):
profitRate = (pricesDatalt] - pricesDatalbuyPoint])/float(pricesData[buyPoint])
if profitRate >= 0.03 or isADownCrossingPoint(macd, signalLine, t):
return True
else:
return False

def getTotalTradesInAPeriod(pricesData, macd, signalline, period):
tradelist = []
buyPoint = None
sellPoint = None
capital = 1
for t in period:
if buyPeint is None and isABuyPoint(pricesData, macd, signalLine, L):
buyPoint =t

if buyPoint is not None and isASellPoint(pricesData, macd, signalLine, buyPoint, t):

sellPoint = t
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if sellPoint is not None:
tradeList.append(Trade(buyPoint, sellPoint, capital))
buyPoint = None
sellPoint = None

if len(tradeList) > 0:

return TotalTrade(tradeList)
else:

return None

def MACDR2Test(pricesData, macd, signalLine):
periods = getTradingPeriods(macd, signalLine)
profitRateList = []
successlist = []
for period in periods:
totalTrade = getTotalTradesInAPeriod(pricesData, macd, signalLine, period)
if totalTrade is not None:
profitRate = totalTrade.getProfitRate(pricesData)
profitRateList.append(profitRate)
if profitRate > 0:
successList.append(1)
else:

successList.append(0)

if len(profitRateList) > 0:

return np.mean(successList), np.mean(profitRatelist)
else:

return None, None

def getAllBuyPoints(pricesData, macd, signalLine):
periods = getTradingPeriods(macd, signalLine)
allBuyPoints =[]
for period in periods:
totalTrade = getTotalTradesInAPeriod(pricesData, macd, signalLine, period)
if totalTrade is not None:
for trade in totalTrade.tradeList:
allBuyPoints.append(trade.buyPoint)
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return allBuyPoints

def getAllSellPoints(pricesDalad, macd, signalline):
periods = getTradingPeriods(macd, signalLine)
allSellPoints =[]
for period in periods:
totalTrade = getTotalTradesInAPeriod(pricesData, macd, signalline, period)
if totalTrade is not None:
for trade in totalTrade.tradeList:
allSellPoints.append(trade.sellPoint)

return allSellPoints

def MACDR2TestWithSET100(verbose=False):

directory = '/resources/stockdata/’

ignoreList = ['BANPU', 'MAKRO', VG, 'STPI]

symbolList = [f.replace(.csv',") for f in os.listdir(directory) if f.endswith('.csv) and
f.split('.)[0] not in ignoreList]

resultlist = pd.DataFrame({'success rate": None, ‘profit rate': None}, index=symbolList)

for symbol in symbolList:
if verbose: print 'testing ' + symbol + ...
pricesData = getPricesData(symbol=symbol)
macd, signalLine = getMACDANdSignalLine(pricesData, 12, 26, 9)

pricesData = pricesData[25:]

macd = macd[25:]

signalLine = signalLine[25:]

successRate, profitRate = MACDR2Test(pricesData, macd, signalLine)

resultlist['profit rate'][symbol] = profitRate
resultList['success rate'l[symbol] = successRate

if verbose:
import webbrowser
f = open(os.getewd() + /temp.html, ‘w')
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f.write('Original MACD test with SET-100")
f.write(resultList.to_html())

f.close()

webbrowser.open(os.getcwd() + /temp.html', new=2)

resultList = resultList.dropna()

avgSuccessRate = resultList['success rate'].mean()
avgProfitRate = resultList['profit rate’]. mean()
return avgSuccessRate, aveProfitRate

A58 0.47 msrauanastaruatululng Modifiedsignalline.py Tulvlaine$macdtesterP

import pandas as pd
from macdtesterP.basic import setTradingPeriods, isAnUpCrossingPoint

def getModifiedSignalLine(macd, signalLine, K):
periods = getTradingPeriods(macd, signalLine)
modifiedSignalline = pd.Series(float('nan’), index=signalLine.index)

for period in periods:
avmin = getAvailablyMinimumPointsinAPeriod(macd, signalLine, period)
avmax = getAvailablyMaximurnPointsinAPeriod(macd, signalLine, period)
dmin = getMinimumCertainties(macd, signalLine, period)
dmax = getMaximumCertainties(macd, signalLine, period)
upCrossingPoint = None
for t in period:
if upCrossingPoint is None and isAnUpCrossingPoint(macd, signalLine, t):
upCrossingPoint = t

if upCrossingPoint is None:
hMinimum = macd[avmin(t]] - signalLine[avmin(t]]
modifiedSignalline(t] = signalLine[t] + hMinimum*dmin[t]**K)
elif t == period[-1]:
modifiedSignalLine[t] = signalLine[t]
else:
hMaximum = macd[avmax]t]] - signalLine[avmax(t]]
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modifiedSignalLinelt] = signalline[t] + hMaximum*(dmax[t]**K)

return modifiedSignalLine

def getAvailablyMaximumPointsinAPeriod(macd, signalLine, period):
avialablyMaximumpPoints = pd.Series(", index=period)
upCrossingPoint = None
for t in period:
if upCrossingPoint is None and isAnUpCrossingPoint(macd, signallLine, t):
upCrossingPoint = t

if upCrossingPoint is not None:
avialablyMaximumPoints(t] = macd[upCrossingPoint:t].idxmax()

return avialablyMaximumPaints

def getAvailablyMinimumPointsinAPeriod(macd, signalLine, period):
avialablyMinimumPoints = pd.Series(", index=period)
for t in period:
if isAnUpCrossingPoint(macd, signalLine, t):
avialablyMinimumPoints[t] = macd[period[0]:t]idxmin()
break

avialablyMinimumPoints(t] = macd[period[0]:t].idxmin()

return avialablyMinimumPoints

def getMaximumCertainties(macd, signalLine, period):
avmax = getAvailablyMaximumPointsinAPeriod(macd, signalLine, period)
maximumCertainties = pd.Series(", index=period)
upCrossingPoint = None
for t in period:
if t == period[-1];
maximumCertainties[t] = 1
break

if upCrossingPoint is None and isAnUpCrossingPoint(macd, signalLine, t):
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upCrossingPoint = t

if upCrossingPoint is not None:
hCurrent = macd[t] - signalLine[t]
hMaximum = macd[avmax[t]] - signalLinelavmax]t]]
maximumCertainties[t] = 1 - (hCurrent/float(hMaximum)) if hMaximum != 0 else 1

return maximumCertainties

def getMinimumCertainties(macd, signalLine, period);
avmin = getAvailablyMinimumPointsinAPeriod(macd, signalline, period)
minimumCertainties = pd.Series(", index=period)
for t in period: :
if isAnUpCrossingPoint(macd, sienalline, t):
minimumCertainties[t] = 1
break

hCurrent = macd([t] - signalLinelt]
hMinimum = macdfavmin(t]] - signalLine[avmin(t]]
minimumCertainties[t] = 1 - (hCurrent/float(hMinimum)) if hMinimum 1= 0 else 1

return minimumCertainties

31971 ¥.48 msnauanesvadasululng tradingtest_modifiedsignalline.py lulnainos

macdtesterP

from macdtesterP.basic import isAnUpCrossingPoaint, isADownCrossingPoint, Trade\
TotalTrade, getTradingPeriods, getUpCrossingPointinAPeriod

from macdtesterP.macd import getMACDANdSignalLine

import numpy as np

import os

import pandas as pd

from macdtesterP.data import getPricesData

from macdtesterP.modifiedsignalline import getModifiedSignalLine

def isABuyPoint(macd, modifiedSignalLine, upPoint, t):
iup = macd.index.get_loc(upPoint)
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i = macd.index.get_loc(t)

if i <= iup and isAnUpCrossingPoint(macd, modifiedSignalLine, t):
return True

else:

return False

def isASellPoint(macd, modifiedSignalLine, t):
if isADownCrossingPoint(macd, modifiedSignallLine, t):
return True
else:

return False

def getTotalTradesIinAPeriod(macd, modifiedSignalLine, period, upPoint):
tradeList = []
buyPoint = None
sellPoint = None
capital =1
for t in period:
if buyPoint is None and isABuyPoint(macd, modifiedSignalLine, upPoint, t):
buyPoint = t

if buyPoint is not None and isASellPoint(macd, modifiedSignalLine, t):
sellPoint = t

if sellPoint is not None:
tradeList.append(Trade(buyPoint, sellPoint, capital))
buyPoint = None
sellPoint = None

if len(tradeList) > 0:
return TotalTrade(tradelist)
else:

return None

def modifiedSignalLineTest(pricesData, macd, signalLine, modifiedSignallLine):
periods = getTradingPeriods(macd, signalLine)
profitRatelist = []
successList = []
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for period in periods:
upPoint = getUpCrossingPointinAPeriod(macd, signalLine, period)
totalTrade = getTotalTradesinAPeriod(macd, modifiedSignalLine, period, upPoint)
if totalTrade is not None:
profitRate = totalTrade.getProfitRate(pricesData)
profitRateList.append(profitRate)
if profitRate > 0:
successList.append(1)
else:
successList.append(0)

if len(profitRateList) > 0;

return np.mean(successList), np.mean(profitRateList)
else:

return None, None

def getAllBuyPoints(pricesData, macd, signalLine, modifiedSignalLine)
periods = getTradingPeriods(macd, signalLine)
allBuyPoints = []

for period in periods:
upPoint = getUpCrossingPointinAPeriod(macd, signalLine, period)

totalTrade = getTotalTradesInAPeriod(macd, modifiedSignalLine, period, upPoint)
if totalTrade is not None:

for trade in totalTrade.tradelist:
allBuyPoints.append(trade.buyPoint)

return allBuyPoints

def getAllSellPoints(pricesData, macd, signalLine, modifiedSignalLine)
periods = getTradingPeriods(macd, signalLine)

allSellPoints = []

for period in periods:

upPoint = getUpCrossingPointinAPeriod(macd, signalLine, period)
totalTrade = getTotalTradesInAPeriod(macd, modifiedSignalline, period, upPoint)
if totalTrade is not None:

for trade in totalTrade.tradelist:
allSellPoints.append(trade.sellPoint)
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return allSellPoints

def modifiedSignalLineTestWithSET100(K=1, verbose=False):

directory = '/resources/stockdata/"

ignoreList = ['BANPU', 'MAKRQO', 'VGI', 'STPI']

symbolList = [f.replace('.csv',") for f in os.listdir(directory) if f.endswith('.csv') and
f.split(.)[0] not in ignoreList]

resultlist = pd.DataFrame({'success rate': None, ‘profit rate"; None}, index=symbolList)

for symbol in symbolList;
if verbose: print ‘testing ' + symbol + ...
pricesData = getPricesData(symbol=symbol)
macd, signalline = getMACDANdSignalLine(pricesData, 12, 26, 9)
modifiedSignalLine = getModifiedSignalline(macd, signalLine, K)
pricesData = pricesData[25:]
macd = macd[25:]
signalline = signalline[25:]
modifiedSignalLine = modifiedSignalLine[25:]
successRate, profitRate = modifiedSignalLineTest(pricesData, macd, signalline,
modifiedSignalLine)

resultList['profit rate][symbol] = profitRate
resultList['success rate'l[symbol] = successRate

if verbose:
import webbrowser
f = open(os.getcwd() + temp.html', ‘W)
f.write('Original MACD test with SET-100')
fwrite(resultList.to_html())
f.close()
webbrowser.open(os.getewd() + /temp.html', new=2)

resultList = resultList.dropna()
avgSuccessRate = resultList['success rate.mean()
avgProfitRate = resultList['profit rate'].mean()

return avgSuccessRate, avgProfitRate
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from macdtesterP.basic import isAnUpCrossingPoint, isADownCrossingPoint, Trade,\
TotalTrade, getTradingPeriods, getMaximumPointsInAPeriod,\
getMinimumPointsinAPeriod, getUpCrossingPointinAPeriod

import numpy as np

from macdtesterP.modifiedsignalline import getAvailablyMinimumPointsinAPeriod,\
getMinimumCertainties

from macdtesterP.fuzzy import FIS

import os

import pandas as pd

from macdtesterP.data import getPricesData

from macdtesterP.modifiedsignalline import getModifiedSignalline

from macdtesterP.macd import getMACDANdSignalLine

def isABuyPoint(macd, modifiedSignalLine, upPoint, t):
iup = macd.index.get_loc(upPoint)
i = macd.index.get loc(t)
if i <= iup and isAnUpCrossingPoint(macd, modifiedSignalline, t):
return True
else;

return False

def isASellPoint(macd, modifiedSignalLine, t):
if isADownCrossingPoint(macd, modifiedSignalLine, t):
return True
else:

return False

def getTotalTradesInAPeriod(macd, modifiedSignalLine, period, upPoint, overBought,
overSold, avmin, dmin):

tradeList = ]

buyPoint = None

sellPoint = None

capital = 1

weight = None

for t in period:
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if buyPoint is None and isABuyPoint(macd, modifiedSignalLine, upPoint, t);
buyPoint = t
weight = fuzzyInfer(overBought, overSold, macd[avmin[t]], dmin[t])

if buyPoint is not None and isASellPoint(macd, modifiedSignalLine, t):
sellPoint =t

if sellPoint is not None:
tradeL.ist.append(Trade(buyPoint, sellPoint, capital, weight))
buyPoint = None
sellPoint = None

weight = None

if len(tradeList) > 0:

return TotalTrade(tradeList)
else:

return None

def modsigTradingWeightTest(pricesData, macd, signalLine, modifiedSignallLine, R):
periods = getTradingPeriods(macd, signalLine)
profitRatelist = []
successList = []
for i in xrange(len(periods)):
if i-R < 0: continue

period = periodsli]
avmin = getAvailablyMinimumPointsinAPeriod(macd, sighalLine, period)
dmin = getMinimumCertainties(macd, signalLine, period)
overBought = getOverBought(macd, signalline, periods, i, R)
overSold = getOverSold(macd, signalLine, periods, i, R)
upPoint = getUpCrossingPointinAPeriod(macd, signallLine, period)
totalTrade = getTotalTradesinAPeriod(macd, modifiedSignalLine, period, upPoint,
overBought, overSold, avmin, dmin)
if totalTrade is not None:
profitRate = totalTrade.getProfitRate(pricesData)
profitRateList.append(profitRate)
if profitRate > 0:
successList.append(1)
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else:

successList.append(0)

if len(profitRateList) > 0:

return np.mean(successList), np.mean(profitRateList)
else:

return None, None

def getAllBuyPoints(pricesData, macd, signalLine, modifiedSignallLine, R):

from tradingtest_modifiedsignalline import getTotalTradesinAPeriod as
modsig_getTotalTradesIinAPeriod

periods = getTradingPeriods(macd, signalLine)
allBuyPoints = [

for i in xrange(len(periods)):
if i-R < 0: continue

period = periods[i]
upPoint = getUpCrossingPointinAPeriod(macd, signalLine, period)

totalTrade = modsig_getTotalTradesInAPeriod(macd, modifiedSignalLine, period,
upPoint)

if totalTrade is not None:
for trade in totalTrade.tradeL ist:
allBuyPoints.append(trade.buyPoint)

return allBuyPoints

def getAllSellPoints(pricesData, macd, signalLine, modifiedSignalLine, R):

from tradingtest_modifiedsignalline import getTotalTradesInAPeriod as
modsig_getTotalTradesinAPeriod

periods = getTradingPeriods(macd, signallLine)
allSellPoints = []

for i in xrange(len(periods)):
if i-R < 0: continue

period = periodsl[i]

upPoint = getUpCrossingPointinAPeriod(macd, signalLine, period)
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totalTrade = modsig_getTotalTradesInAPeriod(macd, modifiedSignallLine, period,
upPoint)
if totalTrade is not None:
for trade in totalTrade.tradeList:
allSellPoints.append(trade.sellPoint)

return allSellPoints

def getOverBought(macd, signalLine, periods, i, R):
if i-R < 0;
raise Exception(R is too much.")

maxPoint = getMaximumPointsinAPeriod(macd, signalLine, periodsi-R])
overBought = macd[maxPoint]
return overBought

def getOverSold(macd, signalLine, periods, i, R):
if I-R < 0
raise Exception('R is too much.")

minPoint = getMinimumPointsinAPeriod(macd, sighalLine, periods[i-R])
overSold = macd[minPoint]
return overSold

fis = FIS()
MaxDefuzz = fis.outputs['z].defuzzify(fis.outputs['’z].terms[ TRADE-CONFIDENCE"])
MinDefuzz = fis.outputs['z].defuzzify(fis.outputs['z].terms[ TRADE-DOUBTY)
def fuzzylnfer(overBought, overSold, macd_avmin, dmin):
half = (overBought + overSold)/2.0
oneforth = (overSold + half)/2.0
threeForth = (overBought + half)/2.0
ﬁs.set_term_param('mard_avmin‘, ‘MACD-HIGH', abcd=(half, overBought, “, "))
ﬁs.set_term_param{‘macd_avmin', ‘MACD-LOW', abcd=(", ", overSold, half)
ﬂs.set_‘cerm_param(‘macd_avmin', 'MACD-MEDIUM', abcd=(oneForth, half, half,
threeForth))

fis.set_inputs(macd_avmin=macd_avmin, dmin=dmin)
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z = fis.evaluate().get_outputs()['z].value
w = (z-MinDefuzz)/float(MaxDefuzz-MinDefuzz)

return w

def modsigTradingWeightTestWithSET100(K=1, R=1, verbose=False):

directory = '/resources/stockdata/"

ignoreList = ['BANPU', 'MAKRO!, 'VGI', 'STPI

symbolList = [f.replace(.csv',") for f in os.listdir(directory) if f.endswith('.csv') and
f.split(".)[0] not in ignoreList]

resultlist = pd.DataFrame({'success rate': None, ‘profit rate: Nonel, index=symbolList)

for symbol in symbolList:
if verbose: print 'testing ' + symbol + ...
pricesData = getPricesData(symbol=symbol)
macd, signalline = getMACDANdSignalLine(pricesData, 12, 26, 9)
modifiedSignalLine = getModifiedSignalLine(macd, signalLine, K)
pricesData = pricesData[25:]
macd = macd[25:]
signalline = signalLine[25;]
modifiedSignalLine = modifiedSignalLine[25:]
successRate, profitRate = modsigTradingWeightTest(pricesData, macd, signalline,
modifiedSignallLine, R)

resultList['profit ratellsymbol] = profitRate
resultList['success rate'][symbol] = successRate

if verbose:
import webbrowser
f = open(os.getcwd() + '/temp.html', ‘w')
f.write('Original MACD test with SET-100")
f.write(resultList.to_html())
f.close()
webbrowser.open(os.getcwd() + /temp.html', new=2)

resultlist = resultList.dropna()

avgSuccessRate = resultList['success rate'l.mean()
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avgProfitRate = resultList['profit rate.mean()
return avgSuccessRate, avgProfitRate
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