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: lmport numpy as np @

import pandas as pd @

from pylab import plt,
1se (' seaborr
mpl.rcParams|['font. fami

gmatplotlib inline

P, PR .
p—=" =
(= Lae O L e 4

o

o

.dropna (inplace=True) ©

L
- Lam
Ll

o

.info() e

®
®
®
-

s.core.frame.DataFrame'>

2138 entries, 2010-01-04 to 2018-06-29

)|
ct ¢t =~ ¢t ¢t
\

columns (total 1 columns):

O C
v W

2138 non—null floato4

IU
ANA
[ 1)

dtypes: float64 (1)

memory usage: 33.4 KB
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PythonZ§ii4EH4 NumpyflIndarray#448 [AE

° ﬁgﬂ ( tu ple ) 1E%:\Xj%5/}]§§éo : np.random.seed (100)
r = np.arange (12) .reshape((4, 3)
°® 5”% ( Iist ) 15515\Xj%59§|§é ( iﬁygiiﬁ ) o s = np.arange(12) .reshape((4, 3))

- i (dict ) B-EFENR.
- &5 (set) HtIRISIRATLRFS

[2] : [v, v, V] @

XJPFRTIF m e

Oout([2]: [[0.5, 0.75, 1.0,

In [110]: 1[2:5] e [0.5, 0.75, 1.0,
[0.5, 0.75, 1.0,

: array([[ 0. , 1.5, 3. 1,
[ 4.5, 6. , 1.5],
[ 9. , 10.5, 12. 1],
[13.5, 15. , 16.5]1)

out [110]: [2.5,
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Pandas

DataFramenJ{il{t

import numpy as np pd.DataFrame (a) @ :df.plotqkmnr( 1gq1ze

np.random. seed (100)

a = np.random.standard normal ( (9, 4))
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O?%Python@%%%}iifxcmpy pip install fxcmpy
G $TFFEIAPIRSESS

import f£xcmpy
| xcmpy - £xcmpy (

andles ("EUR/USD', period='ml', number=250)
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5]: train, test = train test split(data, test
train[cols bin].head()

AT e

2010-01-12
\ :‘ 1as)l 2010-01-13
Zﬁdﬂu _:1 345v4 2010-01-14

2010-01-15

M )_ 2010-01-20
”E'l‘:: a|lj=

raniam Jta

lag 1 bin lag 2 bin lag 3 bin lag 4 bin lag 5 bin

: train = train.copy().sort index()

7]: test = test.copy().sort index()

model = MLPClassifier(solver='lbfgs', alpha=le-5, max iter=500,

qiddex._layer_mzes:Q * [500], random state=1)

)] : %time model.fit(train[cols bin], train['direction'])
CPU times: user 2min 26s, sys: 1.02 s, total: 2min 27s

Wall time: Imin 3ls

9] : MLPClassifier (activation="relu', alpha=le-05, batch size='auto',

Scikit-learndIMLPClassifier&iE ( ANN ) |-

beta 2=0.999, early stopping=False, epsilon=le-08,

:13\ hidden layer sizes=[500, 500, 500], learning rate='constant',
learning rate init=0.001, max iter=500, momentum=0.9,

n iter no change=10, nesterovs _momentum=True, power t=0.5,
random state=1, shuffle=True, solver='lbfgs', tol=0.0001,

validat 1“n fraction=0.1, verbose=False, warm start= False)

P

: test['strat dnn sk'] = test['pos dnn sk'] * test['returns’]

X :est[['returnQ‘ 'strat dnn sk']].sum() .apply (np.exp)
: returns 878078
strat dnn sk 1.242042

dtype: float64

23]: test[['returns', 'strat dnn sk']].cumsum(
) .apply (np.exp) .plot (figsize=(10, 6));
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A derivative is a financial security with a value that is reliant
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