[3]: 1 pd.to_datetime('2021-01-01') + pd.tseries.offsets.MonthBegin(-1)

[2]: Timestamp('2020-12-01 00:00:00')

%%backtest
# from datetime import datetime

[1]:

start = '2024-06-01'

end = '2025-03-31"

universe = StockUniverse('ZZ800"')

# JFUR300: B ESFAIRYNESTHHPHEX, RspMFr300 SRELMS, 5ERBEPEARTELTREMEHEHZI,

# HIF500 : AEEARFEIRIFIF3008H A RR S TEAEFB00SHRER, S iEHEE500RRELML, 45ERBHEARGHH—H /N ELSHIRENE XL,
9 # HIIEB00: HIIF800IEXHFIES00 FIFFR300 /M HRAR, L5ERMHIEARTIHAFTEL SHIRBIE R,

10 benchmark = 'HS300'

11 freq = 'd'

12 refresh_rate = Monthly(-1)
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13
14 accounts = {
15 'stock_account': AccountConfig(account_type='security', capital_base=1e6)
16 }
17
18
19 def initialize(context):
20 pass
21
22
23 def handle_data(context):
24 current_universe = context.get_universe(asset_type='stock',exclude_halt=True)
25 today = context.current_date
26 # print(today)
27 if today.strftime('sd') == 'Q1':
28 prev_month_begin = today + pd.tseries.offsets.MonthBegin(-1)
29 else:
30 prev_month_begin = today + pd.tseries.offsets.MonthBegin(-2)
31 # print('prev_month_begin:', prev_month_begin)
32 try:
33 factor_exposure = get_data_cube(symbol=current_universe,
34 field=['d6dk9218qq.size2025"', 'd6dk9218qq.rev2025"','d6dk9218qq.bm2025",
35 'd6dk9218qq.111iq2025"', 'd6dk9218qq.ivol2025'],
36 start=prev_month_begin, end=today,
37 style='ast').to_frame().reset_index()
38 except AttributeError:
39 factor_exposure = pd.DataFrame()
40 # print(factor_exposure)
41 if factor_exposure.shapel0] ==
42 pass
43 else:
44 factor_exposure. rename(columns={'major':'date"', 'minor':'sec_id',
45 'd6dk9218qq.size2025': 'size",
46 'd6dk9218qq.bm2025"': 'bm',
47 'd6dk9218qq. rev2025': 'rev',
48 'd6dk9218qq. i11iq2025"': 'illiq",
49 'd6dk9218qq. ivo12025': 'ivol'}, inplace=True)
50 # print(factor_exposure)
51 # print(factor_exposure['date'].unique()[-1])
52 factor_exposure = factor_exposure[factor_exposure['date'] == factor_exposure['date'].unique()[-1]]
53 ##### Intersection #####
54 stocks_set = {}
55 # stocks_set['rev'] = set(factor_exposure.sort_values('rev', ascending=True)['sec_id'].iloc[0:200].tolist())
56 # stocks_set['size'] = set(factor_exposure.sort_values('size', ascending=True)['sec_id'].iloc[0:200].tolist())
57 stocks_set['illiq'] = set(factor_exposure.sort_values('illiq', ascending=False)['sec_id'].iloc[0:200].tolist())
58 stocks_set['ivol'] = set(factor_exposure.sort_values('ivol', ascending=True)['sec_id'].iloc[0:200].tolist())
59 # stocks_set['bm'] = set(factor_exposure.sort_values('bm', ascending=False)['sec_id'].iloc[0:200].tolist())
60 buy_list = set.intersection(
61 # stocks_set['rev'],
62 # stocks_set['size'],
63 stocks_set['illiq'],
64 stocks_set['ivol'],
65 # stocks_set['bm']
66 )
67 buy_list = list(buy_list)
68 #i### Scoring ##HHHE
69 # factor_exposure['rev_rank'] = factor_exposure['rev'].rank()
70 # factor_exposure['size_rank'] = factor_exposure['size'].rank()
71 # factor_exposure['illiq_rank'] = factor_exposure['illiq'].rank(ascending=False)
72 # factor_exposure['ivol_rank'] = factor_exposure['ivol"].rank()
73 # factor_exposure['bm_rank'] = factor_exposure['bm'].rank(ascending=False)
74 # factor_exposure['rank_sum'] = factor_exposure['illiq_rank']
75 # factor_exposure['rev_rank'] + |\
76 # factor_exposure['ivol_rank']
77 # factor_exposure['size_rank'] + \
78 # factor_exposure['bm_rank']
79 # factor_exposure.sort_values('rank_sum', inplace=True)
80 # factor_exposure.reset_index(drop=True,inplace=True)
81 # print(factor_exposure)
82 # nstocks = factor_exposure.shape[0]
83 # buy_list = list(factor_exposure['sec_id'].iloc[0:20])
84
85 stock_account = context.get_account('stock_account"')
86 current_positions = stock_account.get_positions(exclude_halt=True)
87
88 for stock in current_positions:
89 if stock not in buy_list:
920 stock_account.order_to(stock, @)
91 if len(buy_list) == 0:
92 pass
93 else:
94 for stock in buy_list:
95 stock_account.order_pct_to(stock, 1/len(buy_list))
96
A
EIM5ERL, #ERT35.281 7
FHRER EEFEARER FI7RE nE FELER
30.3% 10.8% 19.7% 0.98 1.13
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[2]:
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24.3% 1.84 12.2% 40 1440.94%
Ritilzm®x (OF-¢:1
20.00%
10.00%
0.00%
-10.00%
-20.00%
06-10 07-08 08-05 09-02 10-07 11-04 12-02 12-30 02-03 03-03
i = 2024-11 2025-01 2025-03
1 # #BBBFCICR
2 show_order(start,end)
stock_account #FWHEE: 2024-06-28 ZE  2025-03-31
# #
= = N
® 2 rSsHE  THRR EHEMIE 233200 ZRBE R E RREW ZIERTE PR 3ZRT (8] RBEA
B L
0005 &
39 :%h Edi] G iy 4.55 5,200 5,200 23,660.00 2025-03-31 2025-03-31 47.32
6003 53
i ff‘ﬁﬁ ) e i 4.16 6,000 6,000 24,960.00 2025-03-31 2025-03-31 49.92
6011  FE—
06 & Edid] G iy 2.83 8,500 8,500 24,055.00 2025-03-31 2025-03-31 48.11
0012
. \xmq:ar B i) Gy 8.64 2,700 2,700 23,328.00 2025-03-31 2025-03-31 46.66
6010 =
61 ;Gﬁ SEH Mg mm 7.77 3,200 3,200 24,864.00 2025-03-31 2025-03-31 49.73
8326 iﬂyﬂ B i) Gy 17.04 1,600 1,600 27,264.00 2025-03-31 2025-03-31 54.53
6009 I
59 g”ﬁ B mifE i 3.41 7,000 7,000 23,870.00 2025-03-31 2025-03-31 47.74
S0y kB S e HA 4 R2 4 ;00 4 ]800 2213A NN 2025-N3-31 2025-N3-21 46 27
§720%, 3£796% <[ |2 3 4 5 40 > 20%KMV HE b
1 # #BENBICR
2 show_position(start,end)
stock_account EHWHE: 2025-03-31
#ERB BERMm NRMIE BeNE AANE HEemE BitEaS BENE
600928 FERIRAT 3.51 7,900 6,700 27,729.00 1655.26 2.24%
600925 THBERRM 5.18 5,300 4,700 27,454.00 881.78 2.22%
002608 TTHEE 7.63 3,600 3,200 27,468.00 809.37 2.22%
300140 THETR 5.85 4,600 3,800 26,910.00 169.28 217%
000800 —ISB 8.09 3,400 2,800 27,506.00 343.87 2.22%
000537 R 8.48 3,200 2,800 27,136.00 -83.19 2.19%
600007 REE R 23.00 1,200 1,000 27,600.00 -319.89 2.23%
601568 B 4.01 6,800 5,700 27,268.00 -527.77 2.20%
600995 FaRIfERE 9.55 2,800 2,400 26,740.00 -687.40 2.16%
000937 HAPEER 5.87 4,700 4,000 27,589.00 45.48 2.23%
600867 BUERE 7.57 3,600 3,100 27,252.00 -40.27 2.20%
ST20%, #46% < ]2 3 > 20&mMV HE i
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3.30
5.01
7.41
5.81
7.99
8.51

23.27
4.09
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