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- El_ltlHE-lAl X 2F
« HHE|AE 2T}

o GTAA13

Egflod OtAE SefA 22| AY

n IEIt IH )
n 2| A XEF
s HH E‘IlﬁE 7=I_|-_||:

25



o Fzko| Xt
o Zzko| CtA
s =X xt)kl- HH_I?_ X2k (5) - GTAA xl_-|E__|k (I:O-I EnﬂEi)_
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o SX XAHHYE FEF (11) - Vigilant Asset Allocation (EE3)
o Mol Je
o EXt 2%
» EX} XpA

Egflod OtAE SefA 22| AY

27



- EltlHE-lAI X 2F
o HHE|AE AN}
o X2ko| EbE
o ZF2to| ChA
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L] | MN2v | 22 | M2 | B2 | ASF
2015-01-02 00:00:00 546.01 553.78 546.01 553.73 364059782
2015-01-05 00:00:00 556.45 561.25 554.07 561.25 427453888
2015-01-06 00:00:00 557.31 562.1 556.39 5589 487561061
2015-01-07 00:00:00 559.91 561.95 557.56 561.32 494452422
2015-01-08 00:00:00 565.19 567.21 563.63 566.43 468817833
2015-01-09 00:00:00 570.79 573.36 569.62 572.99 438637350
2015-01-12 00:00:00 57443 575.57 572.27 57476 453314023
2015-01-13 00:00:00 576.05 577.85 570.3 571 553182229
2015-01-14 00:00:00 5733 574.7 571.66 57417 433170297
2015-01-15 00:00:00 575.25 581.39 575.06 581.39 447942537
2015-01-16 00:00:00 582.31 58249 575.7 57741 429674851
2015-01-19 00:00:00 583.59 583.59 577.94 577.94 441094792
2015-01-20 00:00:00 580.14 582.28 576.2 58227 486158616
2015-01-21 00:00:00 584.34 586.04 583.64 58434 538202223
2015-01-22 00:00:00 587.17 587.42 572.68 57842 647447557
2015-01-23 00:00:00 582.77 589.31 580.78 589.31 506744888
2015-01-26 00:00:00 591.2 591.82 589 590.34 534748873

o Eoh H|O[E HO|~ BE = Z=H|Z|0{0F St2 2 FH Tl A S8 HQsh LIHA| A0 E2ac YELLH|0|
B7t o® F 7 Zdsty| W20, ChE Aol 22a HI0jE = Gl= X FH|SHA|7| BHELICH

« A[ZHoR 02 OE 2EAME Be= A OfL L, 24 H&0| == raw dataE HIO| = HEHE 71858l
O[2k= B BHBHA|7| BHE LI

o

24 oojg Y=E

- SESE QY0 YU OiYS S ¥ EB SL 2T 00|22 2 FulE oy Oigs UF YEs
=g
Give me ideas Compare storytelling techniques
for what to do with my kids' art in novels and in films
Recommend a dish Tell me a fun fact
to impress a date who's a picky eater about the Roman Empire
@ A5 xlsx
0 Message ChatGPT..

ChatGPT can make mistakes. Consider checking important information.
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O| 2310 TtO|)H 2tO|E 22| & S8 HAIZE 75 HIO|HE 7HHe =, #HAEs D E0HE BHF
£ Y M2 2M, Zol0M 3ot SA|L HE A E ANtE S XA 2 2 0| ESHY %

HSH=El ﬂkol*ﬁ iE-F-'; Ef%% = colaboratory| £ ot £ O7|M €10, ctrl + FOS 2 TH 28 A7
Hx = TS HHAE S ZIVM HAIZ AR 7| E2 2 HUOH0[E £ 25
|

O|= O|' ChatGPT Z2| T OtL| 2}, Xt B Z2|0)| M = S USHA| H| S E LT

€O ©ChatGPT RS (212 %)
Ty 4% =) de ded S7 saU =°)
- o x 4+ IS 4 HAE
= =
Q  acEszEy
v IE HAM EH
=) aojmaial A 2= g4 2

B4 20|23 2

o)
=]
HolE 52127 L HA2 e El‘O‘_E‘IEl ﬂxl
FA dolE 71 27| o 242 27| 23 7|2 oo eto|2efal & 2 AR
aactren X8 & - X% clo|=g2|E O dEUch
[U— ° pandas : O] 2] HOJE £4 7|5
o o matplotlib: 2= 51 A|2fs}
It E=F o seaborn : J2{f= gl A=}
[ o numpy : B E A4k
TE o finance-datareader : &4 / X| 5= L 0|Ef 7pX 27|
A + Of2f 2| AEE AWoHE TI0|M 210|22{217} o2 RE0 HREUCH
ATt 0| 8S 2SS HUE MR UUT 0T LB B
ouLglsels
- = O #2012 2=l &3
nUSs salE b 2 Ipip install pandas
h 7 Ipip instal | matplotlib
=7t olg 4 Inip Instal | seaborn
S Ipip Install numpy
BRI o Ipip Instal | finance-datarsader
7 Ipin instal | varnings
|=de2El F4
« Aeauirensnt already satisfied: pandas in fusr/local /lib/oyvthon3. 10/dist -packages (2.0.3)
ol 4| 1d oizhy Aecuirenent already satisfied: python-dateuti|>=2.8.2 in fusr/local fIib/python3, 10/dist-packages (from pandas) (2.8.2)
oow A== E (27
== = - Recuirenent already satisfied: pytz>=2020.1 in fusr/local /1 ib/oython3, 10/dist -packages (from pandas) (2023.4)
o1zt o= (309 M Reauirenent already satisfied: tzdata>=-2022.1 in fusr/local/lib/pythond. 10/dist-packaces (from pandas) (2024.1)
=X THEE2ENI Aecuirenent already satisfied: numpy>=1.21.0 in fusr/local/lib/oythend. 10/dist -packases (fron pandas) (1.25.2)
opY AIZYE (UE feauirenent already satisfied: sive=1.5 in Jusr/local/lib/oyvthend. 10/dist-packases (from python-dateutil>=2,0.2>pandas) (1.16.0)
2 AZE s
= (=} Ml = M5 C = o =
HE E£Y dEfe A4z Mot LT, 1 SA0= E7F SIAO|ES ®2 A &R A[ZHO] ALt LiE E
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-T‘.—;_‘ Colaboratory HA3 S0 §T0] 31 20| ST mHo|M =2 - S 2X|2 7t o] Glo| &
T S50 Lot E o[ =2 O3t il 7| K| S 2ol 2dE & A= s2k2 € ME[2 LT
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ChatGPTOM= 94 T2 & HEESIH E4F == 5H0]| 8LX[2F, Colaboratory M= 2% EfO[EZ|H M XHE
O= HA|IZHEE HO|HE S2etM 24T = 17| 20, H[0[E 2 £|4140| HA|Zte 2 HAIEICHe ALt

FHO| lsLt
e s

Cumulative Sum of Overnight Returns

350 A

300 A

250 A

200 A

150 A

100 +

Cumulative Overnight Return (%)

2015 2016 2017 2018 2019 2020 2021 2022 2023 2024
Date

QLIS +2UE
2HLtel =2lE

02 HEH = 3y
9| 4|0|E] Z3|sh= REMX| BHH HSH

1 #0IOIEl 2=

2 def load_data(symbol, start_date, end_date):

3 data = fdr.DataReader (synbol, start_date, end_date).iloc[:, :5]
4 data.columns = ["AI2Y, "2D2F, "AH2b, "E2F, "HANE']

: data. index = data. index.renanel W} )

6 data = data.reset_index()

return data

9 # HIOIE] £

10 def print_data(data_|ist):
11 for data in data_list:
12 print{data.head())
13

14 % 212t £€8

15 start_date = '2015-01-01"
16 end_date = "today’

17

18 # CIOIE] &= 2|AE

19 symbols = ["KS11', "KQ11', 'S&PS00', "IXIC', "BTC/KRW', 'ETH/KRI']
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Distribution of Low Price Relative to Open Price
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WeekdayName

Monday
Tuesday
Wednesday

Thursday

Friday

0.189084
0.047180
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-0.205244
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HT =0189%, &
: BT =0047%, EEHX =1.354%
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: B =0086%, EEHA =1.395%
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=1.303%
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Distribution of Daily Returns by Weekday
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Cumulative Daily Returns by Weekday
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Average Next-Day Intraday Return by Candle Average Next-Day Intraday Return by Rise uél\ireraqe Next-Day Intraday Return by Candle Rise Score
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# 2 MEER OSE0te 2l 224282 Eall EFHI M
indicatars = ['HE", "al&', "MHEaEF™A HelX], 3YOES, '50EA, 10Z0lEA",

results_next_day = []
for indicator in indicators:

group_stats_next_day = data.groupby(indicator)['2UdeUE+205"] . agg([ 'mean', 'std']).res:
group_stats_next_day.rename{columns={'mean @ f'{indicator}_ B, 'std'! f'{indicator}_X
results_next_day .append{group_stats_next_day)

# 20 ooy HE

result_df_next_day = pd.concat(results_next_day. axis=1]

#oAEE S D E AI2E
fig, axes = plt.subplots(nrows=3, ncols=3, figsize=(18, 12))
axes = axes.flatten(]
indicator_names = {
'HE" 'Candle’,
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for idx, indicator in enumerate(indicators):
ax = axes[idx]
stats_df = data.groupby(indicator)[ &Y== "] aggll'mean’, 'std']).reset_index()
i,

bars = ax.bar{stats_dflindicator].astypelstr), stats_df['mean'], color=['blue', 'red', 'g
for bar in bars:

yval = bar.get_height()

ax.text(bar.get_x() + bar.get_width(}/2, yval, round{yval, 4}, va='bottom')
ax.set_xlabel{indicator_names[indicator], fontsize=12]
ax.set_ylabel( 'Average Next-Day Intraday Return', fontsize=12)

ax.set_titlelf Average Next-Day Intraday Return by {indicator_nameslindicator]}'. fontsiz

plt.tight_layout()
plt.show!)
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Cumulative Returns

Drawdown (%)
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Cumulative Returns of New Trading Strategy
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= Donchian channel
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Keltener channel
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Bollinger band
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Force index
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o XICIA

= Sonar Momentum

o A

o XICIHA

= |ntraday momentum idex
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e Xo

° |:||_'||:||_'| HQ*'H‘l”
o XAtCHA
= Stochastic - RSI
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A2 Al

Pinescript X|EA|
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= Vertical horizontal filter
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2T X|4 (True Strength Index),
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n A XM X[£ (Arms’'s Ease Movement)
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» 221X 24[0|E] (Klinger Oscillator),
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o XAMCIA

= H|2 24120 (Price Oscillator Percent)
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o XICHA

= Ultimate oscillator

= William's R %
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o XICIA

= MFI (Money Flow Index).
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o XAMCIA

« eH2F M| M4 (Price Volume Trend)
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o XICIA

» Chaikin =8 2t X]£ (Chaikin Accumulation / Distribution Line)

o« N7

e Xo

Chaikin money flow index
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= PVO (Percentage Volume Oscillator),
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= Price volume rank
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2 indicator("Bull Bear Power”, shorttitle="BBP"
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1 //@version=s B
2 indicator("Bull Bear Power", shorttitle="BEP")

3 lengthInput = input.int(13, title="Length")

4 bullPower = high - ta.ema(close, lengthInput)

5 bearPower = low - ta.ems(close, lengthInput)

&  bbp = bullPawer + bearPower

7 plot(bbp, color = bbp >= @ 2 M#as2981 : M#F23645, title="BBPower", style = plot.style_celumns)

8  hline(@, "Zaro-lina")
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Pine Script™ v5 User Manual

Pine Script™ v5 User Manual

« Welcome to Pine Script™ v5
« Pine Script™ primer
o First steps

= Introduction
Concepts = Using scripts
= Reading scripts
= Writing scripts
FAQ. o First indicator
= The Pine Editor
= First version

‘Welcome to Pine Script™ v5
Pine Script™ primer

Language

‘Writing scripts

Error messages
= Second version
Release notes
= Mext
o Next steps
= “indicators” vs “strategies”

= How scripts are executed

Migration guides

‘Where can | get more information?

= Time series

= Publishing scripts

= Getting around the Pine Script™ documentation
= Where to go from here?

Language
o Execution model
= Calculation based on historical bars
= Calculation based on realtime bars
= Events triggering the execution of a script
= More information
= Historical values of functions
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OIFeIA3 2 E version 58 7| &2

Z VIDYAX|Z & ZHstE ChS ot Z&LC

@ 5GP 500 Index- 1W-SP = = 05142.42 H5181.00 L5142.42 C5180.73 +52.93 (+1.03%) uso
(s1e073] oo [s18073] e
Vol 2.115B il
5000.00
Multiple VIDYA 5 10 20 0.2 5054.77 5056.97 5025.10
. 0 4300.00
lI Illll- 4600.00
/e 4400.00
4200.00
4000.00
3800.00
3600.00
3400.00
f @ 3200.00
'I'I TradingView
= | 3000.00
CMF 20 0.33
P 2021 May Sep 2022 May Sep 2023 May Sep 2024 May @
1D 50 1M 3M 6M YTD 1Y 5Y Al 53 14:05:57 (UTC+9)
/{@version=5
indicator("Multiple YIDYA", overlay=true)
lengthb = input.int(5, "Length for 5 Day YIDYA", minval=1)
length10 = input.int{10, "Length for 10 Day YIDYA", minval=1)
length20 = input.int{20, "Length for 20 Day YIDYA", minval=1)
sc = input.float(0.2, "Scaling Constant", step=0.01, minval=0.01, maxval=1)

/{ CMO (Chande Momentum Oscillator) AlE

length) =>

upSum = math.sum{src >

calcCMO(src,

down3um = math.sum{src

cmo = 100 * (upSum — downSum} / (

cmo

SLovinYa K2 H A

calc¥IDYA(src,
var float vidya = na
alpha = (math.abs(cma)
vidya
vidya

JOCMD, YIDYA Hl A
cmob = calcCMO(close,

cmol0 = calcCMO(close,
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length, cmo,

‘= nalvidya] 7 ta.sma(src,

Hlat

length)
length)

arc[1] 7 arc — srcl1] : O,

< sgrcl1] 7 srcl1] - src 0,

(upSum + downSum)

sc) =>

/o 100) * sc
length)

lengthb)
length10)

Dowidya + alpha * (src - vidya)
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Chaikin +% EH:+ X| 3= (Chaikin Accumulation / Distribution Line)
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ATRO| #|4F 2

1. True Range (TR) |4
TRE 3™ 7[2t2| 7t4 HSEE o[0[stH, Ot M| 7Hx| £t & 7+ 2 2t MEL ot

o 27t M 72| Xt0]: High - Low
i

o T ZTIt X D712 AFO|: abs(High - Close_prev)
o MY ZETIt #X| H7Ie| AF0|: abs(low - Close_prev)
2. ATR Al 4t

ATREZ True Range| N 7| ZHYEFH o 2 14Y) S0to| WFEL2 O[O L|Cf.
o A W ATR 22 N 7|ZH S2t2| TR &2 The B eL|Ch
o O|F ATR 22 X|=0|SEZ[EMA) LA 2= A LHEL[CH
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37X 2lA3 #HE7|ELE A E80|4 o HEfSe| =2 SHE HUEH O &L T
o B|A3 2| X &) 24 E 249
e N IR @ @ (I Deep Backtasting
o 1% 2|23 22| X £4E 13%
o EEY @ @ (D Deep Backtesting
200,02 I -‘Vtt
EAE et 0| RIS R E T B2 F £4EL2 HE ECE AT A L = QSLICL EE EXLEE
THHE EQ7| HE0 &8 +AEEL Z40H AE AFLOIX| 2 4HE XM 23 A2 2 +=20] OfL 2
=42 o0 A HMEtste HYLICH &40 HMHE|H, T2 M E o 0|4 SXI =7t A =7 20X
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TFSEE| (= 2lA&3 22 = ZX|M ALO]E) O] SOt EL5HA| OFALER? (222 DHORO] 2FA ZHak ZX|M A
O|HEH HASHA| = S22 StEA| S0|A|Z HEZFLICH
AJEHE 79
LRIATEEE 148 ATR (1%) £ position sizing® T+ 0l = CHSIF Z& L CH F1I2 2 220 Me o2 23
Z2EE ZE Ef0|Y T2FO| posizing 7| E2 2 MESIESL], =0 B USHFA|7| BFRfLICH
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Donchian channel SI} H&k

Donchian Channel £4t T2F2 £7 7|7t S0to| X n7tet X|X{7tE 7| E2 2 Ojof =& M4t

HepLc,

O TEfol|l M= B717H £ 712K 202) &
o |7+ stale uj o ZX|HE FoLicr

Donchian Channel S} H&f2 7hg FAEHO[HM T CHEX QI F=A| =F TE0| 1, THEstX|
/40| H2 8% HE0|22, 0| TEe MBI =2|§ BEAl SXISHAIZ RS =EIL[CH

of Hefe 8t

XI5k, st=f

M7 LHERE off =21 & S CH2lSt
Al

M= HEEE il Z2X| WS ME5| YU3Ho] 28 2ot
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He =y
o 045 &7} > max(227}, 20)[1]

o Of2= HAH: E7F<min(® 7 10)[1]

HrEs TS 277 YESE SHZ FG0

o https://www.tradingview.com/pine-script-reference/vs/

/f@version=5

strategy("XMZE SO &2 overlay=true)

|
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@ KOSPI Composite Index - 1D+ KRX = =  02732.98 H2735.62 L2722.74 C2730.34 +3.13 (+0.11%)
(2730.34 | 000 [ 2730.34 |

1

Vol
#

o

satae

7 TradingView
way 2015 016 2017 w18 013 2020

10 50 1M 3M M YTD 1Y 5Y Al _ﬁ
Stock Screener -  Pine Editor Strategy Tester Trading Panel

HESTEY @ @

Overview  Performance Summary  List of Trades  Properties

Met Profit Total Closed Trades
12 867 658.96 KRW 1 286,

Percent Profitable Prafit Factar
179 49.16% 2.205
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(1) Deep Backtesting

Max Drawdown Avg Trade
1197 560.89 KRW 17.53%

Avg # Bars in Trades
71 886.36 KRW 2.57% 26
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@ KOSDAQ Composite Index » 1D+ KRX = =  DB857.44 HE85.43 L856.85 C862.15 +7.72 (~0.50%) KW~
862.15 | 0.00 | 862.15 | S

vol i

g ST Het 1040.00
~ 1000.00

——y
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ﬂ 72000
i
m AW '%‘\* 80,00
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Al
4 i&“*, i’li 560.00
TS 2
A o
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400.00
7 TradingView @
360.00
2015 016 2017 018 2019 2020 2021 2022 2023 2024 &
1D 5D 1M 3M &M YTD 1Y 5Y All Lﬁ 00:48:15 (UTC+9)
Stock Screener ~ Pine Editor Strategy Tester Trading Panel — S
HeEoEyg @ @ (1) Deep Backtesting
Owerview  Performance Summary  List of Trades  Properties
Net Profit Total Closed Trades Percent Profitable Profit Facter Max Drawdown Avg Trade Avg # Bars in Trades
2233 112.07 KRW 223.31% 78 56.41% 2.443 295 455.09 KRW 9.84% 28 629.64 KRW 2.34% 27
320.00
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240.00
200.00
160.00
120.00
1 7 13 19 5 31 37 43 49 55 61 Lr 73 79
Equity ' Drawdown olle | Buy & hald equity A7 Absolute  Percentage
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@ s&P 500 Index- 1D-SP @ =  05263.26 H5293.15 L5263.26 C5291.04 +44.35 (+0.85%) D -
Vol 803 M
ER=gab
~ 5000.00
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Stock Screener - Pine Editor Strategy Tester Trading Panel _ =
e =S S '@; (’ Deep Backtesting
Overview  Performance Summary  List of Trades  Properties
Net Profit Total Closed Trades Percent Profitable Profit Factor Max Drawdown Avg Trade Avg # Bars in Trades
12 576 911.00 USD 1257.69% 453 46.36% 1.709 1421 337.45 USD 39.72% 27 763.60 USD 0.94% 26
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@ Us Composite Index- 1D- TVC @ =  016601.14 H16678.65 L16544.09 C16672.31 +161.13 (+0.98%) usD v
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17 TradingView
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Stock Screener - Pine Editor Strategy Tester Trading Panel _ :
g E5t M2 (@ ’@j o Deep Backtesting
Overview Performance Summary  List of Trades Properties
Net Profit Total Closed Trades Percent Profitable Profit Factor Max Drawdown Avg Trade Ave # Bars in Trades
52 988 510.78 USD 5298.85% 226 51.77% 2.257 5013 421.64 USD 13.29% 234 462.44 USD 2.48% 30
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© Bitcoin / U.S. Dollar- 1D+ INDEX ®  061578.83 H65101.44 L61345.74 C64715.39 +3135.53 (+5.09%) D~
| 64715.39 | 0.00
-7560.220038 | 79000
Vol 15.868K Close entry(s) order
72000.00
W Sut et Iy
-3691.583553 b
= Close entry(s) orcer Long N
-33021059622 |
» Close entr}(s) order Long r
[ “
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Close entr,3436v 65342hg
los i Fy{3) order Long £6000.00
| » 52000.00
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I [aT
Lon, 40000.00
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i
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+5097.774129 7738 W 75\'4’ S e \, g 28000.00
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1D 5D 1M 3M 6M YTD 1Y 5Y Al 57

Stock Screener -~ Pine Editor Strategy Tester Trading Panel

e B EHY @ @

Overview

Performance Summary  List of Trades Properties

Net Profit Total Closed Trades
1180 115 261.62 USD 118 011.53% 59
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