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Dayl(&m{&JFk) = (16.3, 15.93, 15.97, 16.23)
Day2(#{&JFik) = (16.66, 16.13, 16.17, 16.47)

m H1=053
B H2=16.66—16.23 = 0.43
H3 = 16.13-16.23| = 0.1

Day2 TR= Max(0.53, 0.43, 0.1) = 0.53
Day2 ATR = W% N RTREFIIME
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AFEINAEATRIE A 1E351 — A0hS

def before_market_open(context):
HEaHFHOBEZARZH
for code In context.portfolio.positions.keys():
position = context.portfolio.positions[code]
high_price = get_price(security=code, start_date=position.init_time,
end_date=context.current_dt, frequency="1m", fields=['high'], skip_paused=True, fg="pre",
count=None)['high'].max()

If code not in g.cache_data.keys():
g.cache datafcode] = dict()
g.cache_data[code]['high_price'] = high_price
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# 2 84z 9 GATREIE

atr =
calc_history atr(code=code,end_time=position.init_time,timeperiod
=ATR_WINDOW,unit=UNIT)

If code not in g.cache data.keys():
g.cache dataJcode] = dict()

g.cache _datafcode]['atr'] = atr
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def calc_history_atr(code,end_time,timeperiod=14,unit="1d"):
security_data = get_price(security=code, end_date=end_time, frequency=unit, fields=['close’,'high’,'low"],
skip_paused=True, fg="pre', count=timeperiod+1)
nan_count = list(np.isnan(security_data['close'])).count(True)
If nan_count == len(security_data['close’]):
log.info(" A& & %s #r~# #Z 4 & NaN, 2R ETH @& F XA LF, Ko NaN A#%E. "
%stock)
return np.nan
else:

return tL ATR(np.array(security data['high']), np.array(security data['low']),
np.array(security data['close’]), timeperiod)[-1]
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def stop_loss(context):

for code in context.portfolio.positions.keys():
position = context.portfolio.positions[code]
If position.closeable_amount <= 0:
continue
if is_low_limit(code):
continue
current_data = get_current_data()[code]
If current_data == None:
continue

current_price = current_data.last_price
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¥ E R ARG H
start_date = context.current_dt.strftime("%Y-%m-%d") + " 00:00:00"

If context.current_dt.strftime("%Y-%m-%d") <= position.init_time.strftime("%Y-%m-%d"):
start_date = position.init_time
high_price = get_price(security=code, start_date=start_date, end_date=context.current_dt,
frequency="1m’, fields=['high"], skip_paused=True, fg="pre’, count=None)['high'].max()
If not np.isnan(high_price):
high_price = max(high_price,g.cache_data[code]['high_price'])
else:
# & X9: 30get_price k a9 R ZMANAN, L AH A S A% 5 a 44 GRS MK
high_price = max(current_price,g.cache_data[code]['high_price'])

g.cache data[code]['high_price'] = high_price
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atr = g.cache_data[code]['atr']

If current_price <= high_price - atr * TRAILING_STOP_LOSS ATR:
# &AM T4 FRSH a4 TRAILING STOP LOSS ATR 4
ATR, #47.E 47 & &
order_ = order_target(security=code, amount=0)

If order_ I1s not None and order_.filled > O:

log.info(" x4 £ & &z .k 47" ,code,order_.filled, current_price,
high_price, atr, (atr * TRAILING_STOP_LOSS_ATR))
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SRERUER RIS ES Hifflgas Alpha Beta Sharpe Rt B = NELH{ Q)
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FRmRMES RIS R Alpha Beta Sharpe e BSt =P NEI Q)
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