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Introduction



Cryptocurrencies

Cryptocurrencies are virtual currencies. They can be 
exchanged and traded like any other traditional currency, but 
they are outside the control of governments and financial 
institutions.



Trading

Trading consists of buying and selling listed assets with a lot of
market liquidity (stocks, currencies and futures). And that financial
market is electronic and regulated. Their objective is to obtain an
economic benefit when the operation generates a capital gain.







Bot

It is a program that does repetitive, predefined and 
automated tasks



Methodology 



Python



Binance



Estructura del bot

Exchanges Receive data Process information Order Management



Indicadores



Simple Moving Average (SMA)



Moving Average Convergene
Divergence(MACD)



Relative Strength Index (RSI)



Bollinger Bands



Genetic algorithms
A genetic algorithm (or GA for short) is a programming 
technique inspired by the reproduction of living beings and 
that mimics biological evolution as a strategy to solve 
optimization problems



Genetic algorithms

Initialization

An initial population 
composed of possible 

solutions to the 
problem, also called 

individuals, is randomly 
generated.

Evaluation

Application of the 
evaluation function to 
each of the individuals.

Evolution

Application of genetic 
operators (such as 

selection, reproduction 
and mutation).

Finished

The GA should stop 
when the optimal 

solution is reached, but 
this is generally 

unknown, so various 
stopping criteria are 

used.



Strategy

• The RSI must be less than the overbought value

• The RSI must be higher than the oversold level

• The low of the previous candle must be less than the band 
of the bolliger i-1 to be the previous one

• The low of the current candlestick is higher than the 
bolliger band



Test

• Tests with historical data • Real-time tests



Results 



Library



Indicators
SMA

RSI

Bollinger Bands



Genetic algorithms



Strategy with historical data



Real time strategy



Conclusions 
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