Correlation Trade

time dow sp dow_pred sp_pred dow_prchs sp_prchs dow_gain sp_gain GAIN
0 12,000 1,500 0 0
1 12,000 1,500 12,000 1,500 0 0
2 12,000 1,500 12,000 1,500 0 0
3 12,000 1,500 12,000 1,500 0 0
4 12,000 11,501 I 12,000 1,500 0 0
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