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Copy code

import pandas as pd

import numpy as np

import matplotlib.pyplot as plt
import seaborn as sns

import yfinance as yf
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Copy code

symbol ="AAPL'

start_date ='2010-01-01"

end_date = '2022-05-09'

data = yf.download(symbol, start=start_date, end=end_date)
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Copy code

data['returns’] = np.log(data[‘'Adj Close']/data['Adj Close'].shift(1))
data['ma_50"] = data['Ad] Close'].rolling(50).mean()
data['ma_200'"] = data['Ad] Close'].rolling(200).mean()
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Copy code

data['position'] = np.where(data['ma_50"] > data['ma_200'], 1, -1)
data['position'] = data['position'].shift(1)
data.dropna(inplace=True)
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data['strategy_returns'] = data['position'] * data['returns’]
data['cumulative_returns'] = np.exp(data['strategy_returns'].cumsum())
data['cumulative_returns'].plot(figsize=(10, 6))

plt.title("Cumulative Returns’)

plt.xlabel(*Date")

plt.ylabel("Returns’)

plt.show()

cumulative_returns = data[‘cumulative_returns'][-1]
max_drawdown = (data['cumulative_returns'] / data['cumulative_returns'].cummax() - 1).min()
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