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# SNREE dual_ma_plus_1 baseline.py
from jgqdata import *

e ¢ 13X
MA_WIN_1

MA_WIN_2

# IRILERE, RERESFS

def initialize(context):
set_benchmark('000300.XSHG")
set _option('use_real price', True)
# log.set _level('order', 'error')

10
30

# REEBERXZNIFEER: IANRBEIDZ=, SHBEEA D Z=MF5Z2—E e,
# BERZAERENS R

set_order_cost(OrderCost(close tax=0.001, open_commission=0.0003,
close_commission=0.0003, min_commission=5), type='stock')

# TERNEITEREN

run_daily(before_market open, time='before_open’,
reference_security='000300.XSHG")

run_daily(market_open, time='every bar', reference_security='000300.XSHG")

run_daily(after_market close, time='after_close’,
reference_security='000300.XSHG")

#iREEith - LilEse

g.stock_pool = get_index_stocks("000016.XSHG", date=context.current_dt)

g.init_cash = context.portfolio.starting cash # Bzi&EE
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# FFERNEITRREN
def before market open(context):

look_ahead n = max(MA_WIN 1, MA WIN 2) + 1
g.up_cross_signaled = set()
g.down_cross_signaled = set()

for code in g.stock pool:

df = attribute history(code, look ahead n, "1d", ["close"],
skip_paused=True) #u"éﬂl BIERAEIEIREUE
if len(df) != look ahead n:
continue
close = df["close"]
ma_short = pd.rolling mean(close, MA WIN 1) # 7EHJI9%;
ma_long = pd.rolling mean(close, MA WIN 2) # {AJI9%;
# J: h‘lu\
uc_flags = (ma_short.shift(1) <= ma_long.shift(1)) & (ma_short > ma_long)
# TEFiRE
dc_flags = (ma_short.shift(1) >= ma_long.shift(1)) & (ma_short < ma_long)

if uc_flags.iloc[-1]:
g.up_cross_signaled.add(code)

if dc_flags.iloc[-1]:
g.down_cross_signaled.add(code)

# FHRANITITRREN
def market_open(context):

cur_dt = context.current_dt.date() # ZFyHHA

G EXMFTER AL
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p = context.portfolio # FBEMF
current_data = get _current_data()

each_cash = g.init_cash / len(g.stock pool) # BRIEESHEHEE

# SEHINERIENESHITEIR
for code, pos in p.positions.items():
if code in g.down cross _signaled:
order_target(code, 9)

# SINMWEENESHHTFER
for code in g.up cross signaled:
if code not in p.positions:
if current_data[code].paused:
continue
open_price = current_data[code].day open
num_to buy = each _cash / open _price // 100 * 100
order(code, num_to buy)

# WEEIEITRE

def after_market close(context):
p = context.portfolio
pos level = p.positions value / p.total value
record(pos_level=pos_level)
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#INESFERERE dual_ma_plus 2 inc_pos by pf.py
INC_POS_PF_RATE = 0.05

def initialize(context):
# ... ...
g.last _entry prices = {code:None for code in g.stock pool}

def market open(context):
#o... ...
# SEHIYEIEESHHTER
#o... ...

None # FESEEAYSCINAEAIMAGSING, JSEFE

g.last_entry prices[code]

# SEANIIEE XESHIFCR
# oo ...

g.last_entry prices[code] open_price
# MEAAHNESINCEHNEFCR
for code, pos in p.positions.items():
if current_data[code].paused:
continue
if pos.today_amount == @ and pos.closeable _amount > O:
open_price = current_data[code].day open
last _entry = g.last _entry prices[code]
if (open_price - last_entry) / last_entry >= INC_POS_PF_RATE:
order_value(code, each_cash)
g.last_entry_prices[code] = open_price
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dual _ma_plus 3 alloc cash by atr.py

# SXEEF

RISK_RATIO = 0.001

# PMERBEEF
STOCK_RISK_RATIO = 0.01

# FFENSITERE
def market open(context):
cur_dt = context.current_dt.date() # ZFIHHA
p = context.portfolio # HEMKF
current_data = get _current_data()
# SEHINEIENESHIUTEIR
for code, pos in p.positions.items():
if code in g.down_cross_signaled:
order_target(code, 9)
# SINMWEEXESHHTFER
for code in g.up cross _signaled:
if code not in p.positions:
if current_data[code].paused:
continue
num_to buy = (g.init _cash * RISK RATIO) / (current _data[code].last price * STOCK RISK RATIO)
order(code, num_to buy)
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# EHSRIERE dual _ma_plus 4 floating exit.py
MAX_DROP_RATE = 0.03

def initialize(context):
# ... ...
g.entry dates = {code:None for code in g.stock pool}

def market open(context):

oo ...
# INPNGEESHIHFER
# oo ..

g.entry dates[code] = cur_dt

# MEALAMSRRLEERRAHRIFER
for code, pos in p.positions.items():
# ... ..
if pos.today_amount == @ and pos.closeable_amount > O:
last_entry date = g.entry dates[code]
prev_date = context.current_dt - timedelta(days=1)
# TTHRELEERI—RAVHHY, BERARRE, ZFEIEN, BIRXZBAHMETE
df = get price(code, start _date=last _entry date, end date=prev_date,
frequency="1d", fields=["high"], skip_paused=True)
hhv = df["high"].max()
# USBAERMITE, &, BaLiAR—RXZ2BNRENITE
drop_rate = (hhv - current_data[code].day open) / hhv
if drop_rate > MAX_DROP_RATE:
order_target(code, 0)
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