Check some variables

[2]: 1 %%backtest
2 start = '2020-01-01"' # [EIESH4ATE
3 end = '2023-02-17"' # [ELEFRATE
4 # universe = StockUniverse('HS300"') # U5
5 # benchmark = 'HS300' # FHESEE
6 # freq = 'd' # FBEEE, ' d' T HIEREERALEN, ‘' X5 HAREERD AN
7 # refresh_rate = Weekly(1)
A
EIMZERL, #AT39.6917)
FHUERER ERFERREE FfI/Ri%E ng BEth®
0.0% -0.5% -3.0% 0.00 -
L6yt ES fERLEE BAEH [ElERE AT (8] FHRFE
0.0% 0.02 0.0% -- 0.00%
KitugaE ®© @ LERSTl 6
40.00%
20.00%

g0 WVVAW TowY ‘”W !
-20.00%

2020-01 2020-03 2020-05  2020-07 2020-09 2020-11 2021-01 2021-03 2021-05  2021-07 2021-09 2021-11 2022-01 2022-03  2022-05  2022-07 2022-09 2022-11 2023-01

I T
uZOZO*Ol 2020-05 2020-09 2021-01 2021-05 2021-09 2022-01 2022-05 2022-09 2023...u

=}

[3]: 1 dir()

(31: ['AccountConfig',
'AlphaHorizon',
'AssetType',
'BacktestDetailObject',
'BondUniverse',
'Commission',
'DataAPI',
'DynamicUniverse’,
'FUNDDY',
'FUNDDYV2',
'Factor’,
'FundFactor",
'FundUniverse',
*IdxCN',

‘In',

'IndSw',

'IndZJH',

'Indzz',
'Monthly"',
'Optimizer’,
'OptionsUniverse’,
'OrderObject',
'OrderState’,
'OrderStatus’,
‘out’,
'PRESET_KEYARGS ',
'PortfolioObject’,
'PositionObject’,
'SecurityObject',
'Signal’,
'SignalGenerator',
'Slippage',
'StockFactor',
'StockScreener',
'StockUniverse',
'Weekly',

'
'

I_ ’
'__builtin__',
'__builtins__'",
'__doc__"',
'__loader__"',
'_name__"',
'_orders__"',
'__package__',
'__positions__',
'__reduce_date_items__',
'

’

'accounts',

‘auth_url',

'backtest’,

'benchmark’,

'bt',

'bt_by_account',
'bt_detail_define_code',
'bt_detail_format_code',
‘cal_covariance',
'cal_factor_return’',
'cal_srisk',
'cancel_order',

'capital base',
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'contest’,
'create_factor_tear_sheet',
'datayes_risk_model',
'datetime’,

‘dp*,

e,

‘end',

‘evaluate_model’,
‘exit',

o
'format_multi_asset_bt"',
‘freq',
'gen_drawdown_table',
'get_account',
'get_asset’,
'get_attribute_history',
'get_env',

'get_ipython',
'get_order',
'get_orders',
'get_symbol_history',
'get_universe',
'handle_data',

'headers',

'history"',

'initialize',

'last_perf',

"log’,

'logging’,

‘long_only"',
'long_short"',
'max_history_window',
'nav_analysis',
'neutralize',
'neutralize_pit',
'normalize_code',
'normalize_11',

‘np',

'observe',

‘order',

‘order_pct',
‘order_pct_to',
‘order_to',

'os',

"pd",

‘perf',

'perf_chart',
'perf_parse',
'plot_drawdown_periods',
'plot_drawdown_underwater',
'plot_monthly_returns_dist',
'plot_monthly_returns_heatmap',
'plot_pure_alpha',
‘pyuger’,

'quit’,

‘re',

'refresh_rate',
'register_cell_magic',
'requests’',

'response’,

‘result’,
'security_base',
'security_cost',
'set_universe',
'show_order"',
'show_position',
'simple_long_only"',
'simulation_parameter',
'standardize’,

'start',

'sys',

'test_package',
'threaded',

‘time',

‘universe',

‘value',

‘variables',

‘warnings',

'winsorize',
'with_post_trading_day']

1 #REHE
2 7?7refresh_rate

Type: int

String form: 1

Docstring:

int([x]) -> integer

int(x, base=1@) -> integer

Convert a number or string to an integer, or return @ if no arguments
are given. If x is a number, return x.__int_ (). For floating point
numbers, this truncates towards zero.

If x is not a number or if base is given, then x must be a string,

bytes, or bytearray instance representing an integer literal in the
given base. The literal can be preceded by '+' or '-' and be surrounded
by whitespace. The base defaults to 10. Valid bases are @ and 2-36.
Base @ means to interpret the base from the string as an integer literal.
>>> int('0b100', base=0)

4

1 ?show_order

Signature: show_order(start='", end="")
Docstring:
EEEMRITRIFE

rparam start: [string]l ITEEEEH, FARENLSRBBN@EI30 TN BABNERend ABN@AI30NERE, KX YYYY-MM-DD
:param end: [string] iTRMLRAM, RARENLERAPIERstart BENEE30MEAR, =X  YYYY-MM-DD

ireturn: JEEIstart#lend ZERITEIIR

File: /srv/data/notes_py3/<ipython-input-2-f2ble6424543>

Type: function

A Momentum Strategy
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[18]: 1 history?

Signature:
history(
self,
symbol='all’,
attribute="'closePrice’,
time_range=1,
freq="d",
style='sat’,
rtype='frame',
f_adj=None,
s_adj="pre_adj"',
s*xoptions,
)
Docstring: <no docstring>
File: /srv/data/notes_py3/build/bdist. linux-x86_64/egg/quartz/context/context.py
Type: function

[39]: 1 %%backtest

2 start = '2022-01-01'

3 end = '2023-02-18"'

4 universe = StockUniverse('SH50")

5 benchmark = 'HS300'

6 freq = 'd' #AMELN, EAISKE—FKEE
7 refresh_rate = Weekly(4) #&E/HE

8

9 accounts = {

10 'stock_account': AccountConfig(account_type='security', capital_base=1e6)
11

12

13 def initialize(context):

14 i

15 [#BXE-—>initializeREEHMA M ]

16 REEANATRE, ATEERKSTHRcontext IRNBUNBEXEMEE, EREESTEABPRHT R, BRINETEcontex iR
17 B, BEXEMER,
18 contextERMIIT (RIMMEIRS) BrIftREIE, HEBNMRBNEGEM, RISTIHATNERcontextNERRARENEEENR

19 .
20
21 [FR B3 -—>RBg BT i Context]

22 contextRRENGITNE, BRETHE. THREESAS, EoIBT KRS PERNIERRIE,
23 SRIBIERAERIA Sl context I FRGl, HUBEF X L&A initialize(context)Hhandle_data(context), FAFREEBE.
24 EUES, context@EIETAYE. ENSE. ENGETHIIES. EURBN, SRETRE. BNRZSH. ERETHES.,

25 i
26 # context.amount = 300

27 pass

28

29 def handle_data(context):

30 wun

31 #8134 -—>hand le_datakB&iETER K]

32 RIEEERY, REOETH (EUSENRS) , RRENGHEENRIBERSTNEERZRN. REEERTNET contex tRENETIHT
33 1EEE, KEE. AFRUR. ITRESHIE, HRESTNER, BEIRBKFHTITRRR.
34 RIERSRBEINOTHER, HTITRRERT, ESEERTRTRITHAIRIE.

35 R

36 current_universe = context.get_universe(exclude_halt=True)

37 # print(current_universe)

38 # print(len(current_universe))

39 # pe_df = context.history(symbol="'all', time_range=20, attribute=['PE'], freq='d', style='ast')
40 # print(pe_df)

41 # print(pe_df[list(pe_df.keys())[0]])

42 price_dict = context.history(symbol='all', time_range=20, attribute=['closePrice'], freq='d', style='sat')

43 # print(price_dict)
44 # display(price_dict[list(price_dict.keys())[0]])
45 momentum = {'symbol':[], 'cum_ret':[]}
46 for stock in current_universe:
47 if price_dict[stock].iloc[0,0]:
48 momentum['symbol'].append(stock)
49 momentum['cum_ret'].append(price_dict[stock].iloc[-1,@] / price_dict[stock].iloc[@,0])
50 # print(momentum)
Giil momentum_df = pd.DataFrame(momentum).sort_values('cum_ret').reset_index()
52 # display(momentum_df)
53 buy_list = momentum_df.loc[np.floor(momentum_df.shape[0]%0.8):, 'symbol'].tolist() # momentum
54 # print(buy_list)
55 # buy_list = momentum_df.loc[:np.ceil (momentum_df.shape[@]*@.1), 'symbol'].tolist() # reversal
56
57 stock_account = context.get_account('stock_account")
58 # print(dir(stock_account))
59 current_positions = stock_account.get_positions(exclude_halt=True)
60 # print(current_positions)
61
62 for stock in current_positions:
63 if stock not in buy_list:
64 stock_account.order_to(stock, 0)
65
66 for stock in buy_list:
67 stock_account.order_pct_to(stock, 0.10)
A
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[36]:

[37]:

s NS -

2022-01 2022-03

%%backtest

N T T N —— T

2022-07 2-0" 22<11 2023-01

2022-05

start = '2020-01-01' # [EIJELEATIE]

end = '2023-02-18" # [E45FRATIE]

universe = StockUniverse('HS300") # U
'HS300' # KEESEInE

# EESER, 'd' FrHEREERALEN, n' Z5 AR ERS HEEN
# BEHE, FrHithandle_datadiatiEElg, Efreq = 'd' AHEEBHELNZEH, Efreq = 'm' AR #

1

2

3

4

5 benchmark =
6 freq = 'd’'

7 refresh_rate = Weekly(1)

8

9 # EBIKFIER, XKBH~BMF
10 accounts = {

11 ‘stock_account': AccountConfig(account_type='security', capital_base=10000000)
12 }

13

14 def initialize(context):

15 pass

16

17 # SPEURE( MREREN, MEXBF—R, RIS, WG #8HE—R) BE—
18 def handle_data(context):

19 previous_date = context.previous_date.strftime('%sY-%m-%d"')
20
21 # RENHRH TGRS
22 universe = context.get_universe(exclude_halt=True)
23
24 # IREREIFPEAIAIE LRI, 12— 1R85 HAEEEPEE
25 history_data = context.history(symbol=universe, attribute='PE', time_range=1, style='tas')
26 data = history_data.get(previous_date)
27
28 # BEFEMNEIAHF, HXEI10ZREENBIGE
29 signal = datal['PE'].sort_values(ascending=True)
30 signal = signallsignal > 0]
31 target_positions = signall:10].index
32
33 # RERHFIKF 158
34 account = context.get_account('stock_account"')
85 current_position = account.get_positions(exclude_halt=True)
36 for stock in set(current_position).difference(target_positions):
37 account.order_to(stock, @)
38
39 for stock in target_positions:
40 account.order_pct_to(stock, 1.0 / len(target_positions))
A
EMZER, #i56.799%)
EREE BEREEREE R /Ri% nE FEER
-7.5% -0.5% -8.5% 0.58 -0.57
W EnE fEELtE BAEH BB RS R 8 FHBFE
18.3% -0.42 33.6% -- 870.33%
it OF -+
25.00%
0.00% =)
-25.00%
-50.00%
2020-01 2020-03  2020-05 2020-07  2020-09 2020-11  2021-01 2021-03  2021-05 2021-07  2021-09 2021-11  2022-01 2022-03  2022-05 2022-07  2022-09 2022-11

0

2020-01 2020-05

1 # #ZEFBICF

2 show_order(start,end)
stock_account EiA:
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3.02 2,300 2,300 6,946.00 2023-02-06 2023-02-06 6.95
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4.24 1,300 1,300 5,612.00 2023-02-06 2023-02-06 11.02
4.83 1,300 1,300 6,279.00 2023-02-06 2023-02-06 12.56
17.18 1,300 1,300 22,334.00 2023-02-06 2023-02-06 22.33
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