Check some variables

[11: 1 %%backtest

2 pass
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[2]: 1 %%backtest
2 start = '2023-01-01' # [OJiEBLE AT E
3 end = '2024-83-09' # [ RATE
4 universe = StockUniverse('HS300') # S
5 benchmark = 'HS300' # FBESETHE
6 freq = 'd" # FEEEE, 'd' K HERBEEFRLEN, 'n' ZrHRREEFRD LT
7 refresh_rate = Weekly(2)
N
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[3]: 1
Python 3.7.5

PR

! python --version
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IXHE 8
2 refresh_rate?

Type: SpecialTradingDays

String form: <quartz.utils.special_trading_days.SpecialTradingDays object at @x7f50e68c2390>

File: /usr/local/lib/python3.7/site-packages/mercuryg-quartz-4.200.0.post1635.egg/quartz/utils/special_trading_days.py
Docstring: HRIFHR D ENE, BTFAESHNfreq, LENERAEINRSARMEN

Init docstring:

iatt, (RTRERA, TRIEERA

Args:
freq (str): $A%E, "X 'week'ZH#E 'month’
indices (list of int): FS, RAHTEMLEFSHELE

Examples:
>> special_trading_days
>> special_trading_days

SpecialTradingDays('week', [2, 31)
SpecialTradingDays( 'month*', [5, 6, 7, -7, -6, -5])

1 Z?universe

Type: StockUniverse

String form: <quartz.universe.stock_universe.StockUniverse object at 0x7f50e68c2150>

File: /usr/local/lib/python3.7/site-packages/mercuryq-quartz-4.200.0.post1635.egg/quartz/universe/stock_universe.py
Docstring: B&ZUniverse

1 7?show_order

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

Docstring:

BEONMNITRIEE

:param start: [string] TER#EIAER, IANREINSERBHANEEI30TBRAHSE 2endBMNEFIB0MBEMAE, &= YYYY-MM-DD
rparam end: [string]l iTEMZHRBEH, BRARENSERASSE EstartBNEE30NE%RE, B=X:  YYYY-MM-DD

rreturn: iRElstartflend ZERUITESIR

File: /srv/data/notes_py3/<ipython-input-2-7c099d302ccb>

Type: function

1 7?Weekly

Signature: Weekly(xargs)
Docstring:

BRRERNEREAZSH

Args:
* (int): FAImFS

Returns:
SpecialTradingDays: B#iF#SpecialTradingDayssLf

Examples:

>> refresh_rate = Weekly(1)

>> refresh_rate = Weekly(2, -1)
File: /srv/data/notes_py3/build/bdist. linux-x86_64/eqgg/quartz/utils/special_trading_days.py
Type: function

1 get_attribute_history?

Signature:
get_attribute_history(

self,

attribute,

time_range,

freg=None,

rtype=None,

f_adj=None,

symbol=None,

*xkwargs,
)
Docstring: IRENBMEIEEENHLHIE, BEMIHERNARNSGERRE, SHORIRBENTSE
File: /srv/data/notes_py3/build/bdist. linux-x86_64/egg/quartz/context/context.py
Type: function

A Momentum Strategy
ZiE:

- IRAED L AT R RIS BRI HE R
- AERIFH, FR—ERATERIDIF

YBT3 :

- dEBZR?

I EZN

- REBEFEmLL?

1 %%backtest

2 start = '2023-01-01'

3 end = '2024-03-17"'

4 universe = StockUniverse('SH50")

5 benchmark = "HS300'

6 freq = 'd' #{AHIEEN, HEAIEXE— TKEER
7 refresh_rate = Weekly(2) #&E/EE

8

9 accounts = {
10 'stock_account': AccountConfig(account_type='security', capital_base=1e6)
1 }



[10]:

13 def initialize(context):

14 R

f1i5 [EBBIX#-—>initialize KA HNIA LR EL]

16 SREEHIAMLERER, A TEEREIETHRcontext N RNBHHBEEXNENEE, ERESTARPRRIT R, BAILLUBE A contextiRINFHH
17 B, BEXEMEE,

18 context?ERAEIET (EIMSAERIRES) Batfdioli2, BSEE N EBNESGEL. KEETRTMERcontextNEFTREBHESEBENRE

19 %,

20

21 [FBh 0 ——>RI8 G THE Context]

22 contextRMRMIGITHE, BRETHE., THERIESAS, T AE TR A& RAIRTEUE.

23 HRRIERATEEMN Bl contextiIXNZRGI, HIUSEHF R E#L8initialize(context)fhandle_data(context), AFHEKBEE.
24 EIMAS, contextB®FIE{TRIE, EUSH. EMETHEES, BHURSN, B2ETHE. ELHURESH. TRETHRIES.
25 o

26 # context.amount = 300

27 pass

28

29 def handle_data(context):

30 i

31 [#BBh3 44 ——>hand le_dataEigiE T EF%]

32 RESEARY, WEHETH (ENESRRS) , SREDECEENRIBEZETINRBRZER, REE A NET contextIRENEITRINST
33 TBEURE. KEE., EFEE. TRESHE, ARBSMNER, BEIRZKFHTITRER.
34 REERSRIEINNTTER, #TTRIRENT, ESRERESTRIFENIRFE.

35 o

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())[@]])

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':[]1}
46 for stock in current_universe:
47 if price_dict[stock].iloc[@,0]:
48 momentum['symbol'].append(stock)
49 momentum['cum_ret'].append(price_dict[stock].iloc[-1,0] / price_dict[stock].iloc[0,0])
50 # print(momentum)
51 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[@]*0.8):, 'symbol'l.tolist() # momentum
54 # print(buy_list)
55 # buy_list = momentum_df.loc[:np.ceil(momentum_df.shape[0]*0.1), '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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1 %%backtest
o) ctart = '7002_AA1_01" BT = N T = P V2N ey


https://gw.datayes.com/mercury_jupyter/lab#A-Momentum-Strategy

T =T

# ELZERATE

L g

3 end = '2024-03-17'
4 universe = StockUniverse('HS300') # LS
5 benchmark = 'HS300' # REBESETHE
6 freq = 'd" # EEEER, 'd' FrHIEEEEEE RSO, ‘n' Xr ARFEERD ALY
7 refresh_rate = Weekly(1) # HEHE, Zao#iThandle_datafyhdlE)iEllE, Efreq = 'd' A EERERIE L A H, Efreq =
' m' ASIEJIEINE N 2
8
9 # EEKFER, XIF2E~2HF
10 accounts = {
11 'stock_account': AccountConfig(account_type='security', capital_base=10000000)
12 | }
13
14 def initialize(context):
15 pass
16
17 # & EUAE( WRERELT, WEXEE—X, WRED H, WED#HIFHE—X) BE—X
18 def handle_data(context):
19 previous_date = context.previous_date.strftime( '%sY-%m-%d"')
20
21 # RHRGTR ST
22 universe = context.get_universe(exclude_halt=True)
23
24 # RENFFPEAIHIT LHIE, FEIFT— 135 HHItEELEPE (2
25 history_data = context.history(symbol=universe, attribute='PE', time_range=1, style='tas')
26 data = history_data.get(previous_date)
27
28 # [EFEMDEIAHF, HEXFI10ZREFEAEIFE
29 signal = datal['PE'].sort_values(ascending=True)
30 signal = signal[signal > 0]
31 target_positions = signall:10].index
32
33 # FEHEIR 58
34 account = context.get_account('stock_account')
35 current_position = account.get_positions(exclude_halt=True)
36 for stock in set(current_position).difference(target_positions):
37 account.order_to(stock, 0)
38
39 for stock in target_positions:
40 account.order_pct_to(stock, 1.0 / len(target_positions))
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1 # #BERBICR
2 show_order(start,end)
stock_account EiHE:  2023-01-03 E  2024-03-m SHEXCEL
& &
: : AbSSER {TEAERY ZIEME mRISM ER¥E R E MRZER ZIeRdiE PR3ZA ] 5
B b
[
600 B .
015 @® EN LENES i 6.39 100 100 639.00 2024-03-11 2024-03-11
P



[12]:
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1 # #BENFBICR

2 show_position(start,end)
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Type Markdown and LaTeX: o?
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