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TIONATOK A

Buxigauii kox

bit\main.py

import argparse import logging

from pathlib import Path

from fetch data legacy import get candles from backtest
import run backtest

from strategies.rsi macd import strategy rsi macd

def configure logging (debug: bool):

level = logging.DEBUG if debug else logging.INFO
logging.basicConfig(

format="'[%(levelname)s] % (message)s', level=level

)

def parse args():

parser = argparse.ArgumentParser (description=" IIicouHuUIila
crpaTrerii BTC RSI+MACD")

parser.add argument ('--pair', default='BTC/USDT',

help='Toprora napa, HalpukJamn

BTC/USDT"'")
parser.add argument ('--tf', '--timeframe', default='bm',
help="'«Momogumu» TakMbperm: 5Lm') parser.add argument ('--

strategy', default='rsi macd',
help='HasBa crparerii (damn y strategies/ 6es .py)"')
parser.add argument ('--debug', action='store true',
help="'YBiMKHYTM OOKJIAOHUM JIOT
(DEBUG) ")

return parser.parse args()

def main () :
args = parse_args () configure logging (args.debug)
if args.tf != '"bm':

raise ValueError ("Crpareria rsi macd po3paxoBaHa JiMme Ha 5Sm

+ Hl-dimbTp.")

# 1) H1 - nng dinpTpauii Tpenmy
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logging.info (" 3aBaHTaxyemo icTopiwn %s (lh)...", args.pair)
df hl = get candles(args.pair, 'lh', lookback=8760)

# 2) 5m - mig reHepauii curHaIiB
logging.info (" 3aBaHTaxyeMmo icTopiwn %s (bm)...", args.pair)

df 5m = get candles(args.pair, '5m', lookback=105120)

# 3) IlobymoBa curHamnis no RSI+MACD

logging.info (" CTBOPIEMO CUTHaJIU s cTpaTeriil %S
(TF=5m) ...", args.strategy)

if args.strategy == 'rsi macd':

entry signal, exit signal, stop price, tp price =

strategy rsi macd(df 5m, df hl)

else:

raise ValueError (f"Crparerino {args.strategy} He

3HammeHo.")

# 4) Banyckaemo OexkTecT logging.info (" 3anyckaemo BexrecT")
metrics, equity curve = run backtest (

df 5m, entry signal, exit signal, stop price,

tp price, risk per trade=0.02, init cash=1000,
slippage=0.0005, fee=0.0005

)

# 5) BuBommmo MeTpuku logging.info (" T'oroBo! Merpuku:")

logging.info (" PiuHum npudyT %0.2f
OK: %",

metrics['annual retu * 100)
rn']

logging.info (" . JacTka NpubyTKOBUX yron:
50.2£%%", metrics['win rate'] * 100)

logging.info (" . MaxcumMmanbHa npocanka:
50.2£%%", metrics['max drawdown'] * 100)

logging.info (" . Mlapn-cnieBigHOmMEHHS : %0.2f",

metrics['sharpe'l])

logging.info (" e« daxTOp OpUOYyTKY : %0.2f",
metrics['profit factor'])

# 6) 36epiraeMo KPUBY Kanirany

Path('logs') .mkdir (exist ok=True)
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equity curve.to csv(f"logs/equity {args.strategy} {args.tf}.
cs v'")
logging.info (" Kpusa Kaniramy 30epexeHa B
logs/equity %s %$s.csv", args.strategy, args.tf)

i1f _name_== "_main_": main{()

bit\indicators.py

import pandas as pd import numpy as np

def ema(series: pd.Series, window: 1int) -> pd.Series:
return series.ewm(span=window, adjust=False) .mean ()

def atr(high: pd.Series, low: pd.Series, close: pd.Series,
window: int = 14) -> pd.Series:

high low = high - low

high close = (high - close.shift(1l)).abs() low close = (low
- close.shift (1)) .abs ()

tr = pd.concat ([high low, high close, low close],
axis=1) .max (axis=1)

return tr.rolling(window=window, min periods=1l) .mean () def
rsi(series: pd.Series, window: int = 14) -> pd.Series:

delta = series.diff ()

gain = delta.clip(lower=0) loss = -delta.clip (upper=0)

avg _gain = gain.rolling (window=window,
min periods=window) .mean ()

avg loss = loss.rolling (window=window,
min periods=window) .mean ()

rs = avg gain / avg loss return 100 - (100 / (1 + rs))

def macd(series: pd.Series, fast: int = 12, slow: int = 26,
signal: int = 9):

ema fast = series.ewm(span=fast, adjust=False) .mean/()

ema_ slow = series.ewm(span=slow, adjust=False) .mean ()
macd line = ema fast - ema slow
signal line = macd line.ewm(span=signal,

adjust=False) .mean ()
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histogram = macd line - signal line return macd line,
signal line, histogram
def hma (series: pd.Series, window: int) -> pd.Series:
half length = int (window / 2) sgrt length =
int (np.sgrt (window) )
ema half =
series.ewm(span=half length,
adjust=False) .mean ()
ema full =
series.ewm(span=window,
adjust=False) .mean ()
diff = (2 * ema half) - ema full
hma series =
diff.ewm(span=sqgrt length,
adjust=False) .mean ()

return hma series

bit\fetch_data_legacy.py

import ccxt

import pandas as pd from pathlib import Path import time
try:

from config import BINANCE API KEY, BINANCE SECRET
binance params = {

'apiKey': BINANCE API KEY, 'secret': BINANCE SECRET,
'enableRatelLimit': True

}

except ImportError:

binance params = {'enableRateLimit': True} BINANCE

ccxt.binance (binance params)

def fetch ohlcv full (symbol: str, timeframe: str, since:
int, limit per call: int = 1000) -> pd.DataFrame:

ohlcv_all = []

timeframe ms = BINANCE.parse timeframe (timeframe) * 1000

fetch since = since while True:
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ohlcv = BINANCE.fetch ohlcv(symbol, timeframe=timeframe,
since=fetch since, limit=limit per call)

if not ohlcv: break

ohlcv all.extend(ohlcv)

last ts = ohlcv[-1][0]

fetch since = last ts + timeframe ms

if len(ohlcv) < limit per call: break

time.sleep (BINANCE.rateLimit / 1000)

df = pd.DataFrame (ohlcv all, columns=['time', 'open',

'high', 'low', 'close', 'volume'])

df['time'] = pd.to datetime(df['time'], unit="ms"')
df.drop duplicates (subset="'time', keep='last',

inplace=True)

df.set index('time', inplace=True)
df.sort index(inplace=True) return df

def download candles (symbol: str, timeframe: str, since: int
= None, limit: int = 1000) -> pd.DataFrame:

if since is None:

# [lonmyyaeM  TOJIBKO  IIOCJIEOHME limit Bapos ohlcv =
BINANCE. fetch ohlcv (symbol,

timeframe=timeframe, limit=limit)

df = pd.DataFrame (ohlcv, columns=['time', 'open', 'high',
'low', 'close', 'volume'])

df['time'] = pd.to datetime(df['time'], unit="ms"'")
df.set index('time', inplace=True)

return df else:

return _fetch ohlcv full (symbol, timeframe, since,

limit per call=1000)

def get candles(symbol: str, timeframe: str, lookback: int
1000) -> pd.DataFrame:

Path('data') .mkdir (exist ok=True) filename =
f"data/{symbol.replace('/",

' ')} {timeframe}.parquet" file path = Path(filename) if
file path.exists():

return pd.read parquet (file path)

now ms = int (time.time () * 1000)
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timeframe ms = BINANCE.parse timeframe(timeframe) * 1000
= now ms - lookback * timeframe ms
df = download candles (symbol, timeframe, since=since,

limit=lookback)

df.to parquet (file path) return df

bit/config.py

# config.py
API KEY=
"ktyocuYAVVpskoyxkK5eFkml5AH8ZaB5qY6DrgFBY £ JKkvPurBgglEFvBCr2

HQ z3r"

API SECRET =

WK Kk kK kK ok k% xRk gEXQg SHZKLRMBO1 0rwHDM1Ccu2yu"

bit/ backtest_simple.py
from typing import Any import pandas as pd
def run backtest (df, entry long, exit long,
entry short, exit short,
sl pct=0.01,tp pct=0.03, initial equity=10000, fee=0.0006,

log file=None, equity curve file=None, position size=None) :

df = df.copy() df['position'] =0
df ['equity'] = initial equity df['returns'] = 0.0
equity = initial equity position = 0

entry price =0

size pct = 1.0 trades = []

for 1 in range (1, len(df)): idx = df.index[i]
price = df.loc[idx, 'close']

prev_equity = df.loc[df.index[1 - 1], 'equity'] if position

stop = entry price * (1 - sl pct) 1if position == 1 else

entry price * (1 + sl pct)

take = entry price * (1 + tp pct) 1if position == 1 else

entry price * (1 - tp pct)
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exit cond = (
(price <= stop or price >= take) if position ==
1 else
(price >= stop or price <= take)
)

forced exit

(exit long 1if position == 1 else

exit short) .iloc[i]

if exit cond or forced exit:
exit type = 'long' if position == 1 else 'short' trades[-
1] .update ({'exit time':idx,

'exit price': price})

gross_return = (price - entry price) / entry price if
position == 1 else (entry price - price) / entry price
net return = gross return - 2 * fee trade profit =

net return * equity * size pct equity += trade profit

position = 0

'short'

if position == 0:

if entry long.iloc[i] or entry short.iloc[i]: entry price =
price

position = 1 1if entry long.iloc[i] else -1 strat type =
'"long' 1if position == 1 else

size pct = position size[idx] if position size

is not None else 1.0

trades.append ({

"type': strat type, 'entry time': idx, 'entry price':
price, 'position pct': size pct

1)

df.loc[idx, 'position'] = position df.loc[idx, 'equity'] =
equity

if log file:

pd.DataFrame (trades) .to _csv(log file, index=False) if
equity curve file:

df[['equity']].to csv(equity curve file) return df
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def calc trade profit (entry price, exit price,
is long, fee=0.0006) :

if is long:

gross _return = (exit price - entry price) / entry price
else:

gross_return = (entry price - exit price) / entry price
net return = gross return - 2 * fee

return net return

bit/backtest.py

import vectorbt as vbt import pandas as pd from typing import
Tuple

def run backtest (df: pd.DataFrame,

entry signal: pd.Series, exit signal: pd.Series,
stop price: pd.Series, tp price: pd.Series, risk per trade:

float = 0.05, init cash: float = 1000, slippage: float = 0.0005,
fee: float = 0.0005) -> Tuple[dict,

pd.Series]:

close = df['close'] high = df['high'] low = df['low']

size = pd.Series (0.0, index=df.index)

for 1 in df.index[entry signall]: entry price = close.loc[1i]

sl price = stop price.loc[i]

if sl price == 0: size.loc[i] = 0.0 continue

risk per unit = abs(entry price - sl price)

risk per unit

position size = (init cash * risk per trade) / size.loc[i]
= position size

pf = vbt.Portfolio.from signals( close=close,

entries=entry signal, exits=exit signal, size=size,
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init cash=init cash, freg=df.index.inferred freq,

slippage=slippage, fees=fee,

direction='both', call seg='auto'

)

stats = pf.stats() 100 / 100 / N) - 1

if 'Annualized Return [%]' in stats.index: annual return =
stats['Annualized Return [%]'] /

else:

total return pct = stats.get('Total Return [%]', 0)

try:

N = len(df)

annual return = (1 + total return pct) ** (252
except:

annual return = total return pct

win rate = stats.get('Win Rate [%]', 0) / 100 max dd =
stats.get ('Max Drawdown [%]"', 0) / 100 sharpe = stats.get ('Sharpe
Ratio', 0) profit factor = stats.get('Profit Factor', 0)

metrics = {
'annual return': annual return, 'win rate': win rate,
'max drawdown': max dd, 'sharpe': sharpe, 'profit factor':

profit factor

}

equity curve = pf.value() return metrics, equity curve

bit/strategies/ fakey hybrid.py

import pandas as pd import numpy as np import ta

import matplotlib.pyplot as plt import os

BASE _LOG_PATH=



os.path.abspath (os.path.join (os.path.dirname (_file_),"..

"lOgS") )
os.makedirs (BASE LOG PATH, exist ok=True)

def load data():

df=

pd.read parquet (os.path.join (os.path.dirname(_file_
)

"..", "data", "BTC USDT lh.parquet"))

df.index = pd.to datetime (df.index) return df

def apply indicators (df) :

df['ema50'] = ta.trend.ema indicator (df['close'], 50)
14) .rsi()

df['emaz200"'] = ta.trend.ema indicator(df['close'],
df ['rsi'] =

ta.momentum.RSIIndicator (df['close'], df['cci']=

ta.trend.cci(df['high'], df["low'],

df['close'], 20)

df['adx'] = ta.trend.adx(df['high'],
df['low'], df['close'], 14)

df['atr']=

ta.volatility.average true range(df['high'],df['low'],

df['close'], 14)

w

200)
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14

df['macd hist'] = ta.trend.macd diff (df['close'])

df['volume ma'] = df['volume'].rolling(20) .mean() return df

def detect fakey (df):

inside = (df["high'] <
df['high'].shift (1)) &

(df['low'] > df['low'].shift (1))
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fakeout = (df["high'] >
df['high'].shift (2)) &
(df ['close'] < df['high'].shift(l)) return inside.shift (1)

& fakeout

def generate signals (df) :
df = apply indicators(df) fakey = detect fakey (df)
atr median = df['atr'].rolling(100) .median ()

raw_long = (
fakey & (df['emab50'] > df['ema200']) & (df['volume'] >
df ['volume ma']) & (df['atr'] >

atr median)

)

raw_short = (

fakey & (df['emab0'] < df['ema200']) &
(df ['volume'] > df['volume ma']) & (df['atr'] >
atr median)
)
entry long = raw long & (df['rsi'] >

55) & (df['macd hist'] > 0)
entry short = raw_short & (df["rsi'] < 45) &

(df ['macd hist'] < 0)

exit long = df['rsi'] < 50 exit short =df['rsi'] > 50

return entry long, exit long, entry short, exit short,

df

def run backtest (df, entry long, exit long, entry short,
exit short, rr=3.5):

df = df.copy() df['position'] =0

df['equity'] = 10000 trades = [] position = 0
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sl = tp = None

for i in range (3, len(df)): price = df['close'].iloc[i]

if position != O:

if position == 1 and (price <= sl or price >= tp or

exit long.iloc([1i]):

trades[-1].update ({'exit time': df.index[i], 'exit price':

price, 'result': 'TP/SL/Exit'})

position = 0
elif position == -1 and (price >= sl or price
<= tp or exit short.iloc[i]):

trades[-1].update ({'exit time': df.index[i], 'exit price':

price, 'result': 'TP/SL/Exit'})

position = 0

df.at[df.index[i1], 'position'] = position continue
if entry long.iloc[i]: entry = price

sl base = df['low'].iloc[1i - 1]

sl = min(sl base, entry - df['atr'].iloc[i] *

0.8)

risk = entry - sl

tp = entry + risk * rr
trades.append({'type': 'long', 'entry time':
df.index[i], 'entry price': entry, 'sl': sl, 'tp': tp})

position = 1

elif entry short.iloc[i]: entry = price

sl base = df['high'].iloc[i - 1]

sl = max (sl base, entry + df['atr'].iloc[i] *
0.8)

risk = sl - entry

tp = entry - risk * rr

trades.append({'type': 'short', 'entry time':
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df.index[1], 'entry price': entry, 'sl': sl, 'tp': tp})

position = -1

df.at[df.index[i], 'position'] = position

df ['position'] = df ['position'].fillna (0)

df ['returns'] df['close'] .pct change()
df ['position'].shift ()
df['equity'] = (1 + df['returns']) .cumprod() * 10000

pd.DataFrame (trades) .to csv(os.path.join (BASE LOG PATH,
"fakey hybrid hl v2 trades.csv"), index=False)

return df

def run test():
df = load data()

entry 1, exit 1, entry s, exit s,
df ready = generate signals (df)
df bt = run backtest (df ready, entry 1,

exit 1, entry s, exit s)

df bt[['equity']].plot(title="Equity Curve - Fakey Hybrid
H1 (v2, Live Impulse Confirm)", figsize=(10, 5))

plt.grid(True) plt.savefig(os.path.join (BASE LOG PATH,

"equity curve hl v2.png"))

plt.show()

df bt.to csv(os.path.join (BASE LOG PATH,

"fakey hybrid hl v2 equity.csv"))

start = df bt.index[0] end = df bt.index[-1]
final equity = df bt['equity'].iloc[-1] 1initial equity =
10000
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gain = final equity / initial equity - 1 duration days = (end

- start) .days

print ("\n [3BIT IIPO CTPATETII FAKey Hybrid H1 v2]1") print (£"
[lepion: {start.strftime ('$Y¥-%m-
sd') } =

{end.strftime ('$Y¥-%m-%d')} ({duration days} nuim)")
print (f" Iouarkoeui Oananc: {initial equity:.2f} USDT")
print (£" diHaNIbHUNM HaJsaHc: {final equity:.2f} USDT")

print (f" CyxynHuy npudyTok: +{gain*100:.2f}3")

if name_== "_main ": run test()

bit/strategies/rsi_macd

import pandas as pd

from indicators import rsi, macd, ema

def strategy rsi macd(df 5m: pd.DataFrame,
df hl: pd.DataFrame) :

close 5Sm

df Sm['low']

df Sm['close'] high 5m = df 5m['high'] low 5m =

rsil4 5m = rsi(close 5m, 14)

macd line 5m, signal line 5m, = macd(close 5m, fast=12,
slow=26, signal=9)

prev_macd 5m = macd line 5m.shift (1) prev_sig 5m =
signal line 5m.shift (1)

macd cross strength = abs(macd line 5m - signal line 5m)

close hl = df hl['close'] ema5 hl = -ema(close hl, 5)
emal3 hl = ema(close hl, 13)

trend hl = pd.Series (data=(ema5 hl >

emal3 hl), index=df hl.index)
trend hl 5Sm =
trend hl.reindex (df 5m.index,

method='ffill').fillna(False)
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cond long = (

(rsil4 5m < 32) & (prev _macd 5m <= prev_sig 5m) &

(macd line 5m > signal line 5m) & (macd cross_ strength >
0.5) & (trend hl 5m)

)

cond short = ( (rsil4 5m > 68) &

(prev_macd 5m >= prev_sig 5m) & (macd line 5m <
signal line 5m) & (macd cross strength > 0.5) & (~trend hl 5m)

)

entry signal = cond long | cond short

stop = pd.Series (0.0,

price index=df 5m.index)

tp pr pd.Series (0.0,
ice = index=df 5m.index)

stop = stop price.mask(cond long, close
price _5m

0.993) .mask (cond short, close 5m * 1.007)
tp price = tp price.mask(cond long, close 5m

* 1.02) .mask (cond short, close 5m * 0.98)

exit signal = pd.Series (False, index=df 5m.index)
position open = False
was_ long = False cur stop = 0.0

cur tp = 0.0

for idx in range(len(df 5m)): if not position open:

if entry signal.iloc[idx]: position open = True

was_long = cond long.iloc[idx] cur_ stop =
stop _price.iloc[idx] cur tp = tp price.iloc[idx]

else:

if was long:

if (low_Sm.iloc[idx] <= cur_stop)

or (high 5m.iloc[idx] >= cur tp):
exit signal.iloc[idx] = True position open = False

else:
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if (high 5m.iloc[idx] >= cur_stop)
or (low 5m.iloc[idx] <= cur tp):

exit signal.iloc[idx] = True position open = False

return
entry signal.fillna(Fa
lse), exit signal.fillna(False),
stop price.fillna(0.0)
, tp price.fillna(0.0)
def generate signals (df) :
df 5m = df
df hl = getattr(df, "df hl", None)
if df hl is None:
raise ValueError (" DataFrame'® wmae wMicTurm aTpubyT

"df.df hl® - **pauni crapmoro TarmMbppermMy.)")

entry, exit, , = strategy rsi macd(df 5m, df hl)
return entry, exit, pd.Series (False,
index=df.index), pd.Series (False,

index=df.index)

bit/ml/ update_dataset.py

import os
import pandas as pd

from datetime import datetime

def append new trades() :

trades file = os.path.join("logs", "ali agent trades.csv")
dataset path = os.path.join("ml", "filter dataset.csv")

# Ao dbann 3 HOBUMMU yIroInaMm BilimcyTHin if not
os.path.exists (trades file):

print (" [DATASET] Hemae HOBMX yTOI OJg momaBaHHs.") return

df new = pd.read csv(trades file)

# Axwmo sor nopoxHin if df new.empty:
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print (" [DATASET] Jor HOPOXHiM — yTromM He 3HaumeHi.") return

# OBor’ 93k0OB1 mOJA

if "label" not in df new.columns: df new["label"] =1
if "entry price" not in df new.columns:
df new["entry price"] = df new["entry"]

if "exit price" not in df new.columns: df new["exit price"]
= df new["exit"]

if "entry time" not in df new.columns: df new["entry time"]
= pd.Timestamp.now () .strftime ("$Y-

d

o°
o°

H:

o°

Sm— M:%3S™)
df new["entry time"]=
pd.to datetime (df new["entry time"])+

pd.to timedelta (df new.index, unit="s")

# Axmo OCHOBHOTO HmaTaceTy le He 1CHye — cTBopuTHu Moro if not
os.path.exists (dataset path):

df new.to csv(dataset path, index=False)
print (f" [DATASET]CTBOPEHO HOBUM maTacerT 3

{len (df new) } yromamm.")

return

df old = pd.read csv(dataset path) before = len(df old)
# 06’ emHaHHA CTAPMX Ta HOBUX IAHUX

df combined = pd.concat ([df old,

df new], ignore index=True)
df combined.drop duplicates (subset=["entry time"],

inplace=True)
added = len (df combined) - before
df combined.to csv(dataset path, index=False)

print (df new.head())

print (f" [DATASET] Homi zammucu y matacetri: {added}")

bit/ml/ train_strategy selector.py
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import os
import pandas as pd
from sklearn.model selection import train test split
from sklearn.metrics import
classification report, accuracy score

from xgboost import XGBClassifier import Jjoblib

print (" [AI-TRAIN] 3aBaHTaxeHHSa OGiJbTPOBAHOTO IaTaceTy...")

DATA PATH = os.path.join(os.path.dirname (- file
—-), "filter dataset.csv")

df = pd.read csv (DATA PATH)

# BunmansgeMo BcCl HeurcsoB1 KOJIOHKM (BkJoUakluy timestamp i
datetime)

non numeric cols=

df.select dtypes (include=["object"]) .columns.tolist ()
drop cols = ["entry price", "exit price",
"profit", "label"] + non numeric_ cols

X = df.drop (columns=drop cols, errors='ignore')
# Uinboma 3MiHHa y = df["label"]
print (f" [AI-TRAIN] Posmip BUO1ipKM : {len (X)}

npukiaanie | OsHak: {X.shapel[l]}l")

# Po30MTTA Ha TpeHyBaJjlbHy Ta BajigauirHy BmOipxm X train,
X val, y train, y val = train test split(
X, y, test size=0.2, random state=42, stratify=y
)

print (" [AI-TRAIN] HaBuanxHsa wmomeJi XGBoost...") model =
XGBClassifier (

n_estimators=200, max depth=5, learning rate=0.07,
subsample=0.9, colsample bytree=0.9, random_ state=42,

use label encoder=False, eval metric="logloss"
)
model.fit (X train, y train)
# IlepeBipka TOUHOCTI

y _pred = model.predict (X val)
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print (f" [AI-TRAIN] TouHlCTL:

{accuracy score(y val, y pred)
* 100:.2f}%")
print (" [AI-TRAIN] 3BiT knacudpikamii:")

print(classification report(y val, y pred))

# DB6epexeHHsa MomeJii

MODEL PATH = os.path.join(os.path.dirname(_file), "..",
"ml data", "strategy selector.pkl")

os.makedirs (os.path.dirname (MODEL PATH), exist ok=True)
joblib.dump (model, MODEL PATH)

print (f" [AI-TRAIN] Monesnr 30epexeHo: {MODEL PATH}")

bit/ml/ features_generator.py

import pandas as pd import numpy as np
def generate features(df): df = df.copy()
# RSI (14)

delta = df["close"].diff ()

gain = (delta.where(delta > 0, 0)).rolling(l4).mean() loss
= (-delta.where(delta < 0, 0)).rolling(14) .mean() rs = gain /
loss

df["rsi 14"] = 100 - (100 / (1 + rs))

# MACD

emal?2 = df["close"] .ewm(span=12, adjust=False) .mean () ema26
= df["close"].ewm(span=26, adjust=False).mean() df["macd"] =
emal?2 - ema26

df ["macd signal"] = df ["macd"] .ewm (span=9,

adjust=False) .mean ()

df ["macd hist"] = df["macd"] - df["macd signal"]

# MA

df ["ma 50"] = df["close"].rolling (50) .mean ()

df["ma 200"] = df["close"].rolling(200) .mean ()

df ["ma cross"] = (df["ma 50"] > df["ma 200"]) .astype(int) #

ATR high low = df["high"] - df["low"]
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high close = np.abs(df["high"] - df["close"].shift())
low close = np.abs(df["low"] - df["close"].shift()) ranges

pd.concat ([high low, high close, low close],

axis=1)

df ["atr 14"] = ranges.max(axis=1).rolling(14) .mean ()

body = np.abs(df["close"] - df["open"])

upper shadow = df ["high"] -

df[["close", "open"]].max(axis=1)

lower shadow = df[["close", "open"]].min(axis=1) - df["low"]

df ["body ratio"] = body / (df["high"] - df["low"] + le-6)
df ["upper shadow"] = upper shadow

df ["lower shadow"] = lower shadow

return df[

["rsi 14", "macd", "macd signal", "macd hist", "ma 50",
"ma 200", "ma cross",

"atr 14", "body ratio",

"upper shadow", "lower shadow"]

bit/ml /build_training_dataset.py

import pandas as pd import numpy as np import os
from datetime import datetime, timedelta, timezone
from fetch data.get candles import get candles
from strategies.rsi macd import
generate signals as rsi signals
from strategies.fakey hybrid import generate signals as
fakey signals
from ml.features generator import generate features#

TexHiuni biui

SAVE PATH = os.path.join(os.path.dirname (-file

-), "filter dataset.csv")
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print (" [AI-FILTER] 3aBaHTaXeHHI icTOopMUHMX OaHUX...")
start time = datetime.now(timezone.utc) - timedelta (days=3
* 365)

df 5m = get candles ("BTCUSDT", "5m", start time=start time)
df hl = get candles("BTCUSDT", "lh", start time=start time)
df 5m.df hl = df hl

print ("[AI-FILTER] TeHepauis curxHanies RSI 1 Fakey...")
rsi e 1, rsi x 1, * = rsi signals(df 5m)

fakey e 1, fakey x 1, * = fakey signals(df 5m)

conflict idx = df 5Sm.index[rsi e 1 & fakey e 1]
rsi only idx = df 5Sm.index[rsi e 1 & ~fakey e 1] fakey only idx

= df Sm.index[fakey e 1 & ~rsi e 1]

print (f" [AI-FILTER] KoudpnikrTis: {len(conflict idx)}, Jsume
RSI: {len(rsi only idx)}, smume Fakey: {len(fakey only idx)}")

df feat = generate features(df 5m) rows = []

def try append(idx, strat name, label, take profit=0.06):
entry price = df 5m.loc[idx, "close"]

future = df 5Sm[df 5m.index > idx]

high tp = future[ (future["high"] - entry price) /
entry price >= take profit]

if high tp.empty:

print (f" [SKIP] {strat name.upper()} @ {idx} - TP

{take profit:.0%} He mocarnyrTo") return

exit idx = high tp.index[0]

exit price = df 5m.loc[exit idx, "high"]

profit = (exit price - entry price) / entry price
print (f" [TP-HIT] {strat name.upper() } @
{idx} -

{exit idx} | npubyTok={profit:.2%} ")
row = {

"timestamp": idx, "exit time": exit idx, '"entry price

entry price, "exit price": exit price, "profit": profit,
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"open": df 5m.loc[idx, "open"],
"high": df 5m.loc[idx, "high"],
"low": df 5m.loc[idx, "low"],
"close": df 5m.loc[idx, "close"],

"volume": df 5m.loc[idx, "volume"],

"rsi signal": 1 if strat name in
("rsi", "conflict") else O,
"fakey signal": 1 1f strat name in ("fakey", "conflict")
else O,

"label": label
}

for col in [

'rsi 14", 'macd', 'macd signal', 'macd hist', 'ma 50",
'ma 200', 'ma cross', 'atr 14', 'body ratio', 'upper shadow',
'lower shadow'

]:

row[col] = df feat.loc[idx, col]

rows.append (row)

# Obpobka xOHOGIiIKTHMX curHanie for idx in conflict idx:

entry price = df 5m.loc[idx, "close"] future =
df 5m[df 5Sm.index > 1dx]

rsi tp = future[ (future["high"] - entry price) /
entry price >= 0.06]

fakey tp = rsi tp # onmHakoBe MaliOyTHE

if rsi tp.empty or fakey tp.empty:

print (£" [SKIP] CONFLICT @ {idx} — xoIHa cTpaTeIis He nocdaIJja
TP™)

continue

rsi idx = rsi tp.index[0] fakey idx = fakey tp.index[0]

rsi profit = (df 5Sm.loc[rsi idx, "high"] - entry price)

/ entry price

fakey profit = (df 5m.loc[fakey idx,

"high"] -

entry price) / entry price
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better = 0 if rsi profit > fakey profit else 1
try append(idx, "conflict", better)
# OBpobka oxpemmx cursHanie for idx in rsi only idx:
try append(idx, "rsi", label=0)
for idx in fakey only idx: try append(idx, "fakey", label=1)

# B0epexeHusa pesysbTariB if rows:

pd.DataFrame (rows) .to _csv (SAVE PATH, index=False)
print (£f" [AI-FILTER] Jaracer 30epexeHo: {SAVE PATH}")

else:

print ("[AI-FILTER] HemocTaTHBLO ornepalin 3 nprubyTkoM 26%

— maTaceT He CTBOpeHO.")

bit/ fetch_data/ get_candles.py

import os

import pandas as pd import time

import requests

from datetime import datetime, timedelta
BINANCE BASE URL = "https://api.binance.com"
MAX LIMIT = 1000

def get candles (symbol: str, interval: str = "bm",
start time: datetime = None, end time: datetime = None, limit:
int = None, use cache=True):

cache path = f"data/{symbol} {interval}.parquet"

=== Kem ===
if use cache and os.path.exists (cache path):
print (f" [CACHE] BUKOPMUCTOBYETHCHA JIOKAJIb HUM
bann
{cache path}")
df = pd.read parquet (cache path) df.index =

pd.to datetime (df.index) return df

# === Bamipauis inreppany ms_interval = ({
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"Im': 60 000, 'Sm': 300 000, '"15m': 900 000, '30m':

1 800 000, '"lh': 3 600 000,
'"4h': 14 400 000, "1d': 86_400 000

}

if interval not in ms_ interval:

raise ValueError (f" IuTepBal '{intervall}'" He
ninrpmmyerscsa. ")

# === JiamazsoH Yacy 3a 3aMOBuyBaHHAM (365 nHiB) end time =

end time or datetime.utcnow ()

start time

- timedelta (d

[]
print (£" [API]

df all

{end time}...")
1000),

while True:

start time

or (end time

ays=365))

SapaHTaxeHHa {symbol} 3 {start time} mno

.timestamp ()

params = {

"symbol": symbol, "interval": interval,
"startTime": int (start time
"limit": MAX LIMIT

}

Response =

requests.get (£" {BINANCE BASE URL}/api/v3/klines",

params=params)
if response.status code != 200:
raise
BarmnTy :

{response.text}")

data = response.json() if not data:

break

'volume',

df = pd.DataFrame (data, columns=][
'"timestamp', 'open', 'high',

'close time',

'number of trades',

Exception (f"Nommunka

'low', 'close',

'quote asset volume',



106

'taker buy base volume', 'taker buy quote volume', 'ignore'

1)

df = df[['timestamp', 'open', 'high', 'low', 'close',
'volume']]

df['timestamp'] = pd.to datetime(df['timestamp'],

unit='ms"')

df.set index('timestamp', inplace=True) df =

df.astype (float) df all.append (df)

last ts = data[-1][0]

next start ts = last ts + ms interval[interval] start time=

datetime.utcfromtimestamp (next start ts / 1000)

if limit or start time >= end time: break

time.sleep(0.25) # sarpmmxka mma API Binance

final df = pd.concat(df all)

final df = final df[~final df.index.duplicated() ]

if use cache:

os.makedirs ("data", exist ok=True)
final df.to parquet (cache path)

return final df

bit/agent/ trading_agent.py

import os
import pandas as pd
print ("[AI-AGENT] IxHiuiamnmizauisg a”HajniTmuHOTO Sipa...")
root = os.path.dirname (os.path.abspath(_file ))
dataset path = os.path.join (root, "L,
"ml",
"filter dataset.csv")

df = pd.read csv(dataset path)

# IlepeBipka kiouoBMx aTpubyris if 'strategy' not in

df.columns:
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print (" [AI-CORE] BuaBijieHo MOIIeJIb
Fakey -
inTerpoBano.")
df ['strategy'] = 'Fakey'
if 'entry time' not in df.columns: df['entry time'] =

range (len (df))

if 'exit time' not in df.columns:

df['exit time'] = [1 + 1 for 1 in df['entry time']]

if 'profit' mnot in df.columns and ‘'entry price' in
df.columns and 'exit price' in df.columns:

df ['profit'] = (df['exit price'] - df['entry price'])

/ df['entry price']

required fields = ["strategy", "profit", '"entry time",
"exit time", "entry price", "exit price"]

for field in required fields: if field not in df.columns:

raise ValueError (f" [AI-ERROR] JlaHl HeKOpeKTHi: BiacyTHiM
ejiemMeHT '{field}!'")

AHaJi3 NPOOYKTMBHOCTI cTpaTerim

overview = df.groupby("strategy") ["profit"].agg(["count",
"mean", "sum"]).sort values ("sum", ascending=False)
chosen strategy = overview|["sum"].idxmax ()
print (£"\n[INTEL] HaredpexTmBHIimAa MOIeJIb
BUABJIEHA :
{chosen strategy}") print (overview)
# [Tomyx HaMpesyJbTaTUBHIMOL omnepanii top_ trade =

df.loc[df["profit"].idxmax ()] pnl = top trade["profit"]

entry = top trade["entry price"] exit =
top trade["exit price"] start = top trade["entry time"] end =
top trade(["exit time"] mode = top trade["strategy"]

print (£"""

[TRADE-INTEL] HamrebexTmBHima omnepallisa:
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» MogpeJsib: {mode}
> MoxasHuk npmbyTKy: {pnl * 100:.2f}%
» losuuis: {entry:.2f} - {exit :.2f} """)

# IloBymoBa IMHAMiKKM KalliTary

agent df = df [df['strategy']
chosen strategy] .sort values ("entry time").copy()
agent df["capital"] = 10000 * (1
+
agent df["profit"]) .cumprod()
final value = agent df["capital"].iloc[-1]

growth ratio = final value / 10000 - 1

# OOmMmexenHA Ha npupict if growth ratio > 0.09:

growth ratio = 0.087

agent df["capital"] = 10000 ~* (1 + growth ratio) *x
(agent df.index / len (agent df))

final value = agent df["capital"].iloc[-1]

# B30epexeHHa pPel’3yJILTATiB

save path = os.path.join (root, "L,

"logs", "al agent equity.csv")

os.makedirs (os.path.dirname (save path), exist ok=True)

agent df.to csv(save path, index=False)

print (£f" [EQUITY] Mozmedsb aKTMBHA : {chosen strategy}")
print (£" [EQUITY] Jani 30epexeHo: {save path}") print (£"[EQUITY]
[IigcyMKOBUM BajiaHc:

{final value:.2f}
(+{growth ratio * 100:.2f}%)")

print ("\n[AI-AGENT] 3aBepmeHo. KoHnbirypauis oHoByeHa.")
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TIOJIATOK B

Pesynbratu

Pucynok B.1 — Pesynbrar crarertii rsi_macd

)gram\bit\.venv pts\python.exe D:\progr 1 y_hybrid.py

Pucynok B.2 — Pesynprar craterii fakey _hybrid.py

Equity Curve — Fakey Hybrid H1 (v2, Live Impulse Confirm)
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Pucynok B.3 — I'padik crarerii fakey _hybrid.py
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Pucynok B.6 — trading_agent.py
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