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ABSTRACT

Purpose- The need for fast and reliable trading has increased to reduce human and non-human risks in financial markets and to change the
pricing in the markets. Algorithms are prepared and used as a result of technological opportunities to manage these risks and to facilitate
the management of revenue policies. Strategies can be created based on historical information on asset prices and these strategies can be
implemented through algorithms. This study aims to analyze the performance of the applications of the created strategies with algorithms.
Methodology- Based on the prices that occurred in the market within a certain period, instead of "keep in portfolio", the results of the buy-
sell transactions made in accordance with the condition-condition principle such as golden cross of algorithmic trade transactions were
compared. The program, in which 50-day and 200-day moving averages are used in algorithmic transactions, was written in Python (vs. 2.7).
Findings- By using the same, similar or different algorithms for different asset types, different rates of positive and negative returns can be
obtained.The results obtained provide evidence that algorithmic transactions can perform better against the acquisition and retention of the
asset in the portfolio.

Conclusion- In the study comparing algorithmic transactions with the “keep in portfolio” investment strategy, varying results were obtained
for different assets. Although the findings show that the same strategy cannot bring positive returns for every financial instrument, it is
recommended to develop strategies specific to different asset groups for future studies.

Keywords: Algorithmic trade, benchmark and backtest, assets income analyzing, data science
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FINANSAL PiYASALARDA ALGORITMA UYGULAMALARI: PYTHON PROGRAMLAMA iLE GETIiRi
ANALIZi, KIYASLAMA VE KARSILASTIRMA

OzET

Amag- Finansal piyasalarda beseri ve begeri olmayan risklerin azaltiimasi ve piyasalardaki fiyatlamalarin degisimlerine yonelik hizli ve glivenilir
bir sekilde alim-satim yapma ihtiyaci artmistir. S6z konusu risklerin yonetilmesi ve getiri politikalarinin yénetiminin kolaylastiriimasi igin
teknolojik imkanlar neticesinde algoritmalar hazirlanmakta ve kullanilmaktadir. Varlk fiyatlarindaki ge¢mis bilgiye gore stratejiler
olusturulabilmekte ve bu stratejiler algoritmalar vasitasiyla uygulanabilmektedir. Bu ¢alismanin amaci, olusturulan stratejilerin algoritmalar
vasitasiyla yapilan uygulamalarinin performanslarini analiz etmektir.

Yéntem- Belirli bir donem igerisinde piyasada olusan fiyatlamalar baz alinarak “portféyde tut” yerine algoritmik trade islemlerinin golden
cross vb. Kosul-sart ilkesi dogrultusunda yapilan al-sat islemleri sonuglari mukayese edilmistir. Algoritmik islemlerde 50 giinltik ve 200 glinlik
hareketli ortalamalarin kullanildigi program, Python dilinde (vs. 2.7) yazilmistir.

Bulgular- Farkh varlik turlerinde ayni, benzer veya farkh algoritmalar kullanilarak farkli oranlarda pozitif veya negative getiriler elde
edilebilmektedir. Elde edilen sonuglar, algoritmik islemlerin varligin portféye alinip tutulmasina karsi daha ylksek performans
gosterebilecegine dair kanitlar sunmaktadir.

Sonug- Algoritmik islemlerin “portfoyde tut” yatirnim stratejisi ile karsilastirildigi calismada, farkli varliklar igin degisen sonuglar elde edilmistir.
Bulgular, her finansal enstriiman igin ayni stratejinin pozitif getiriye ulastiramaycagini gostermekle beraber bundan sonraki galismalar igin
farkl varlik gruplarina 6zgu stratejiler gelistiriimesi 6nerilmektedir.
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