IIpoypappatiotikd Epyaleia kot Texvoloyieg yia Emotiun Aedopévov

Epyaoia otnv Python, 28/9/2019, Nikog ITarmacmdpov. IMpoBeoia mapadoone: Oa cvintnOei.

IIpoPAnua “time-travel”

Kamnotog @ilog oag guotkodg avakdvye kdtt ToAd apaevo: Bprike TOV TPOTIO Vot KAVEL AYOPATIWANGIEG HETOXWY GTO XPT-
patiotrplo g Néag Yopkng, Oxt onpepa (0wg 0 VITOAOLTTOG KOGHOG, TOPP), alld oe omoladnmote nuepounvia ket oto
naperBov! Zvykekpipéva, avakalvye Evav atoko tpanelikd Aoyaptacpd, mov v 1/1/1960 mepieixe 1 SoAdpto, kat kd-
TIOLOV 0XeGOV Haytkd TPOTO va Sivel eVTONEG yla TNV ayopd 1} TV TWANGCT HETOXWY OTota pépa B€AeL, XprOLHOTIOLWVTAG Tat
XPTHOTA IOV VTTAPXOVV O AVTOV TO Aoyaptacpo. IIpo@avig, 1 ayopd HETOXWV YiVETAL HE TNV APAPETT) XPTHATWY Ao TO
Aoyaptaopd kat 1) TwAnon éxet wg anotédeopa Ty tpocdeon XpNUATWY 6TO AOYapLAGHO.

O @ilog oag {raer tn PoriBerd oag yia va Ppet kdmota kar akolovbia ayopwv kat TwAoewv ov Ba Tov kd&vel Thovato.
Av tov BonOrioete, oag mpoTteivel va polpaoTeite Ta képdn. ZrkéPTeote Aiyo, Yayvete oto Internet kat Ppiokete 6TL oL LOTO-
PIKEG TIHEG OAWV TWV HETOXWV TOV Xpnpatiotnpiov tng Néag Yopkng eivan Stabéotpleg oe éva peydho ovpmieopévo apyeio.
ZvykekplEva, 0 Katdhoyog Stocks mepiéxel yia kdBe petoxr s €va apyeio CSV pe ovopa s.us. txt — yla mapdderypa,
yta 0 petoxn AAPL tng Apple Inc. viidpyet To apyeio pe 6vopa aapl.us. txt. Kabe tétolo apyeio mepiexet, petald dAlwy,
yta kaBe nuepopnvia d v Tun avoiypatos (open) TnG HETOXNG s TN pépa d, Tn péytory T (high) tng petoxng s t puépa
d, v erdyiory Tipn (low) ng petoxns s T pépa d, Tnv Tipn ketoipartog (close) Tng petoxng s T pépa d, kaL Tov éyko
(volume) twv ayopanwAnowwv g petoxns s N pépa d (dnhadn to mAnbog twv petoxwv mov aAlaav xépia).

XpnotomolwvTag avth Tnv mAnpogopia, oképreote 0Tt Oa eivat paAlov ebkolo va BondnoeTe To @ilo oag kal TOV pwTdTe
T axptBwg Oéher. Exeivog oag Aéet 0T xpetdletar pio akohovBia N kivijoewy, kdBe pia and Tig omoieg Ba eivat pio tetpdda
™me popens (d;, my, s;, x;) yia 0 < i < N, 6mov d; eivan ) pépa kata v onoia Ba exteleotei, m,; 0 kwSIKOG TNG Kiviiong
(B\. mapakdTw), s; 0 KWSIKAHG TNG HETOXNG TTOL Apopd Kat ,; To TA00G TwV PETOXDV eiTe TTPOG ayopd eite Tpog TwAnon.!

Ta Baoikd €idn Kivijoewv OV pag cupépet va ekTeNoVe eivar Ta g€

« buy-Tlow: ayopace oTnv eEAAXLOTN THT).
o sell-high: TOOANCE OTN HEYLOTN TLUN.

Bdoet twv mAnpogopiwv ov éxovpe otn Stdbeon pag, yvwpifovpe Ty ehaytotn kat T péylotn Tiur kabe peToxng péoa
ot pépa arla e yvwpilovpe pe ao@alea av n eAdxtotn Tiur Tponyndnke xpovikd g péylotng n avtiotpoga. Ia to
AGyo avTo, Bewpolpie OTL AVTEG oL ayopég Kal ot TwANTeLS YivovTat aveEaptnta, Snhadn mpénel ek Twv TPOTEPWY VA EXOVUE
SaBéopa xprjpata yia Tig petoxég mov BéAlovpe va ayopdoovle Kal EMIONG VoL EXOVE OTNY KATOXN HAG TIG HETOXEG TIOV
Béhovpe va movArjoovye.

'Evag dAhog ¢ilog 01kovopoAdYog OHWG G TTPOTELVE OTL LTTOPOVIE Va EXOVLLE HEYAAVTEPO KEPSOG av KAVOLE Kat intra-day
trading, SnAadr av ayopalovpe kot TOVAGue TV S pépa, expeTailevdpevol tn Stakbpavon Twv petoxwv. fia to Adyo
avtd, TpoaBétovpe kal Ta e§ig eidn KvroEwy:

o buy-open: ayopace oty TIUR avoiypatog.

o sell-open: TOVANOE GTNV T AVOLYHATOG.

o buy-close: ayopace oTnV Tiur KAELGILATOG.
o sell-close: mOVANOE OTNV TIHN KAgLOipaTOS.

Ot kivroelg ekTeENOVVTAL e XPOVONOYIKT aelpd. Méoa aTnv iSia pépa, ot KIvroelg ekTeAodVTAL pe TV e§NG TeLpd:
{ buy-open, sell-open} > {buy-low,sell-high} > {buy-close,sell-close }

Onhadr| oe Tpeig opddeg: Katd To dvorypa, katd Tr Sidpketa TnG Hépag kat katd o kAeiowo. ITptv va ekTeAeoTOVV OL EVTONEG
KaOe OpAdaG, TIPETTEL VAL LTIAPXOVY GTO AOYAPLAGHO APKETA XPTHOTA YL OAEG TIG EVTOAEG AyOPWYV KAl VOL EXOVLE OTIV KATOXT
Hag OAeg TIG petoxég pog mwAnon. H oetpd pe tnv onoia ektehodvtat ot evtohég kabe opadag Sev éxet onpacia.

Opilovpe wg kEpdog (oe Sohdpla) piag Eykvpng akolovBiag Kiviioewv TO VTOAOLTO TOV AOYAPLACUOD APOD EKTEAEGTOVV
OAEG OL KLVIOELG, OTIWG TIEPLYpA@nKe Tapamdvw, xovTtag Eexwvroet pe 1 Sohapto oto Aoyaplaopd v 1/1/1960.

Agdopévng piag £ykvpng akohovBiag, opilovpe wg amotipnon (oe Sohdpia) ya pia ovykekpuévn nuépa to dBpotopa tov
VTIOAOITTOV TOV AoyapLacov kat TG aglag OAwv TV HETOXWV TTOL BPlOKOVTAL OTNV KATOXN MG 0TO KAeloWo ekeivng TG
nuépag (dnAadn to dBpolopa TWV YIVOUEVWY TWV HETOXWYV ETTL TWV AVTIOTOLXWV TIHWV KAELGIHATOG).

Ipocoxn! TIpokepévov va pnv arlowdel To ovvexég Tov xwPoxpOVOL Kat va pnv egapaviatovv n Néa Yopkrn kat to
XPNHATIOTAPLO TG ATTO TIPOCWTOL YNG,> TOCO To GUVOAKS TA00G TwV HETOXWY § TIOL ayopalovpe GO0 Kat TO GUVONKO
TAN00G TwWV peTOXWV S IOV TTOVAAE TNV NEépa d Sev Tpémet va Eemepvouv To 10% Tov OyKoL TG HETOXNG S TNV Nuépa d.

Tia Adyoug amhdtnTag, oTny epyacia avth kdvovpe Ty agehi tapadoxr Tt oL ayopanwhnoies petoydv Sev éxovy mpoprdeta.
ZMeydn pnapodea, Aeg kat Sev Tov adldape 18 Ta QWTA TOL CLVEXOVG, AANG OAEG OL OXETIKEG Tavieg sci-fi éTot Aéve.


https://www.kaggle.com/borismarjanovic/price-volume-data-for-all-us-stocks-etfs/version/3

Tinpéner va napadwoete:

Emovvayte oe e-mail mov Ba oteilete otn SiedBuvon progds@courses. softlab.ntua.gr péxpt Tnv KAtaAnKTK nepo-
unvia mapadoong ta akdoAovda:

1. Mia é¢yxvpn akohovBia N < 1000 kwvrjoewv pe peydho képdog.

Oa anoBnkevoete v akolovBia oe Eva apxeio ketpévov small. txt pe tnv e&ng ypappoypagnon. H mpwtn ypapyur
Ba mpémel va mepiéxet o mAnBog N twv kivrjoewv. Kabe pia anod tig emdpeves N ypappés Ba meptypagpet pia kivion,
ovpewva e To mapddetypa mov akolovdel (to mapddetypa odnyei oe képdog 570.371, 72741 Solapiwv):

27

1962-06-27 buy-low GE 2
1965-12-31 sell-high GE 2
1970-05-27 buy-low GE 4
1973-01-11 sell-high GE 4
1974-09-13 buy-low GE 10
1984-09-14 sell-high GE 10
1984-11-19 buy-low AAPL 57
1985-01-15 sell-high AAPL 57
1985-08-15 buy-low AAPL 73
1985-10-07 buy-low GE 6
1987-10-19 sell-open AAPL 73
1987-10-19 buy-low AAPL 99
1987-10-19 sell-high GE 6
1987-10-19 buy-close GE 7
1997-12-16 sell-high GE 7
1997-12-30 buy-low AAPL 300
1998-01-06 buy-low AAPL 45
1998-01-06 sell-high AAPL 45
2000-01-20 sell-high AAPL 399
2001-10-01 buy-low AMZN 286
2012-08-30 sell-high AMZN 286
2012-09-04 buy-low FB 3000
2015-08-24 buy-open FB 200
2015-08-24 buy-low GE 190
2015-08-24 sell-high FB 200
2015-08-24 sell-close GE 190
2017-11-01 sell-high FB 3000

2. Mia éykvpn akolovBia N < 1.000.000 xwvrjoewv pe peydho képdog, amobnkevpévn oe éva apyeio Keévou
large. txt pe Tov idto TpOMO OMIWG TIAPATIAVW.

3. Mia éxBeon report.pdf mov va meptypdeet T péBodo mov akolovdrjoate yia va Bpeite Tig Svo akolovbieg. Ia
kaBe akoAovBia, ppovtiote va ovunepihaPete otny ékBeor) oag éva Staypappa TNG anoTiUnong 6ag CLVAPTHOEL TOV
XpoOvov, 0mwg to Zxnpa 1 (mov avtiototxei 6to dobév mapaderypa).

4. 'Eva ovpmieopévo apyeio scripts.zip (1 avtiotor o) mov va mepiéxet Toxov scripts (1) notebooks) mov xpnoipo-
nomoarte yla va Swafdoete kat va enefepyaoteite Ta 10Topika Sedopéva, va Ppeite Tig akolovBieg kivioewy, va
oxedlaoete Ta StaypAppoTa, KA.

Mnopeite va Sokipdoete TIG akohovBieg mov mapdyete vtoPdAAovTtag avTég 0TV Tapakdtw wotooehida (PA. Zxnpa 2).
https://courses.softlab.ntua.gr/progds/2019b/time-travel/

IIpocoxn: To va Bpeite To péytoto Suvard képdog eival £va moAd dvokoAo alyoptBpikod mpoPAnua. Ipoteivw va pnv to
enixelprioete. Emotpatevote tn Staiobnon kat tn gavtacio oag kat kavete 0,Tt kaAvTepo pnopeite. Av moté Ppebeite otnv
gvxaplotn Béon va pmopeite va tafidéyete miow 0To Xpodvo kat 1 epyacia avtr oag gavei xprown, o Siddokwv Ba déxeTat
Swpegg VYoug 1%o Twv kepdav cag.  ©


mailto:progds@courses.softlab.ntua.gr
https://courses.softlab.ntua.gr/progds/2019b/time-travel/
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Ixnua 1: Aldypappa amoTipnong.

The Time-Travel Project

@ https://courses.softlab.ntua.gr/progds/2018b/time-travel/

The Time-Travel Project

Validate your solution:

Choose file No file chosen Upload

Success:

Your profitis = 570371.72741 dollars.

Zxnua 2: Iotooelida emkbpwong akoAovdiwy Kivioewy.
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