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At the individual stock level, we search for events that suggest investor misbehavior.

Investors Make Mistakes.
We Look For Them.

There are two kinds of mistakes that produce buying
opportunities: over-reaction and under-reaction.

Other investors may over-react to bad news and losses
(e.g., panic). Or they may under-react to good news (e.g.,
not pay attention).

Over-reaction Under-reaction
...to historical, negative information ...to new, positive information
VS S S =1 Q=
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valuation.market_cap.between(
) .order_by(

valuation.market_cap.asc()

df = get_fundamentals (q)
buylist =list(df["code'])

buylist = filter_paused_stock(buylist)

buylist[:g.stocknum]

trade(context):
g.days%g.refresh_rate

sell_list = Tist(context.portfolio.positions.keys())

sell_list)
stock

sell_Tist:
order_target_value(stock,

len(context .portfolio.positions) = g.stocknum :

Num = g.stocknum - len(context.portfolio.positions)

Cash = context.portfolio.cash/Num

FeAIRRS

EREEn ESSEEE ERAE e #0 BinigE #K 2 AAKS

FiEEEES WBDTIIE  ENRE
2015-12-04 F 2017-12-04 ¥ 100000 g% -
Alpha Beta Sharpe
0.16 0.59 0.69

o

rderValue: _wvalue:

derValue: _valu

16-03-01 16-12-01 17-03-01

£ 3800: Order(security=6802 HG mode=0

long margin=False entrust_time=None)
StockOrder(entrust_id=1529987583 security=680242.XSHG mode=0r
etOrderStyle side=long margin=False entrust_time=2015-12-84 @

9:38:8@ error=)

mode=0rderValue: _value= 3 33

18 : StockOrder(entrust_id=1529987583 security=680242.XSHG
etOrderStyle side=long margin=False entrust_time=2815-

- WARNING - TEM&EE

style=Ma

12-84 @9:30:00 error=T{#EANE 1001 1 0a)

2.¥5HG mode=0OrderValue: _wvalue:

: StockOrder(entrust_id=1529987583 security=60824
style=MarketOrderStyle side=long margin=False entrust_tim

- WARNING - 2

e=2015-12-04 089:30:80 error=H 3 - i, 16
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JoinQuant B &

ExcEElt SHBAE E #5020 BHiEE 0 #XK AAKS

e 2015-12-04 3 2017-12-04 ,

B =Z¥E

o EEHG ek
B BsHs

(Gl

Q s

B Bl
Alpha
Beta
Sharpe
Sortino
Information Ratio
Volatility

Benchmark Volatility

FESEn RIS ERIE =

x|

WEETAIE

¥100000, =& A% @ [ENsEAE, FET10425 an EizEs (& PR B HERHEK ESHEE 8iH -

e

41.64%

19% 0.157

19.48%

0.693

Bt EXER®
0.588

499 22.779% HitET

~I it
(=2
[7;] Fit
o
o
=

Hn: 1B 1E W EREE B EEE o TiEH O FiEh ) BEiti AfiEl: | 2015-12-04 | - | 2017-12-04

50%

b

30%
20%

%

N 0%
S—

-10%

-20%

-30%

Hih

Ok
| | " -|||-|| ||--|| T 'I"‘ [ | Y L A TR

-10k

SHEHE

-20K

100k
Frrrtrrrro oo e .
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L _____________________________________________________________________________________]
Wind &R 2R . 2hai __ — — = Ej\_.%ﬁl:l

®H ORE 5 WA L B i #id =N FE 2 dn G

EERa T X\ +

Flpgmn Ognae ¥ SemE | SoezEn O enn

£ t—_?_’_%iﬂflaﬁ'gn . | me | e | =nweda EEEEE | EaEs | opkmE | wokeE | BRRe | fett | x9ca | ms SR
AR c2 1 g 2015-11-1422:56 | 2015-01-05 F 2015-10-30 200 £7.98% 91.23% -1.3752 0.8891 181 e,
SR ) N 2 #® 2015-11-1422:04  2015-01-05 F 2015-10-30 200 50.69% 66.96% -1.4403 0.8736 196 &2 i
! 5 : . . . . { == N5 — HALS  HAY. § ~, A
TEHRE., 53, HE, N, Fﬁ Exs
Ir2 ERr- 2015-11-1422:19 | 2015-01-05 F 2015-10-30 200 28.01% 43,58% 0.9524 0.7268 01 56 o
v 4 #® 2015-11-1421:56  2015-01-05 Z 2015-10-30 200 22.55% 28.94% -0.9696 0.6994 210 st =SHitn E)J FEti=hT TE r hsasT TE W5 &L
2l 5 gE 2015-11-1421:53 | 2015-01-05 & 2015-10-30 200 17.12% 21.84%, 12002 0.9481 179 = 38, EDBEMEFEEE

il

| mAPEtEacsel , RENBERRT
- SEBOTRIES , AN, REIHASSH
| HRAFNCTPRS RO , WAPZRERF IS
BIRMS5E.

w0 SESEEE

1.78

1.52

1.25

E=C:=H
Wi, TS IPMSEASE. WITS

15 01-05 15 Dl 21 15 02 08 15— 03 03 15 03 19 15+ 04 07 15 04 23 15+ DS 12 15 DS 28 15+ DB 15 15 DT 02 15— DT 20 15 DB 05 15— DB 21 15 091

531 —4 B SHERCEE.
AHEHERIPM ST B

¥ 3108.10 +3.99 2120511z F: 1087271 -6.49 3245.25%, #: 22037.22 -85.94  758.28%% P P SRR

10:47 PEN A SRS R AT | AARBEHFRERTRNE.. | 1046 THBREIR, BURAFENET SRR NARER.. | 208 19305 034
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#! fusr/bindenv python for dt in trade_dates[::3]:

# —#— coding: utf-% —*- _ print (dt)
""###,ff“”- if dt == start_date:
from WindPy import w # Buy—in first bucket of stocks
from pymonzo import NongoClient cursor = coll trd. find{{"code”: {"$in"stock pooll, “date”:dt, “trade status” "2 571,
records = [rec for rec in cursor]
from datetime import * count = len(records)
import svs
import random for rec in records:
ohj = OneStoclk ()
mongolrl = “mongodk: 1270000127017 obj. trade_code = rec[ code”]
client = MongoClient (monszollrl) ohi.init_price = obj.last_price = rec["open”]
dbh = client. quant obj. amount = int{ecapital in position / count / rec[Topen”] / 1003 #* 100 # Fvenly
coll _sec = db. securities account. append(ob i)
coll trd = db. trades —
# Issue bucket buv—in request -
# Eead out 21l awailakle stock codes as of now codes = 7, 7. join([obji. trade £ for obj in account])
cursor = coll_sec. find({}, {"trade_code”:1, "sec_name”:l, amts = 7,7, join([str “amount) for obj in account])
stock list = [obji["trade code”] for obj in cursor] result = w bktorder (™= 9:45:007 % dt, codes, “Buy”, amts, ~Price=Upen’ )
if result. ErrorCode 1= 0;

print ("Error putting buving orders, ashorted!”™)

# Start WindPy module —
w. start () 4-—'"""—-'_-(—-’ svs. exit (-1

if not w.isconnected(): else: -

print (“Frror connecting to WindPy module!™) # Adjust each stockl 10mn

gyvs. exit (1) resl = w bktquerv(“Capital”, "= 9:40:007 % dt)

— res? = wbltquerv(“Fosition”, "%s 9:40:007 % dt)

# Get all validmes
result = wotdayst Z015-01-017, “2015-10-31") # map(lamkda =, w: dict(zip(z, 1), [h]*9, zip(e[iter(v)]+T71)
if result.ErrorCode = 0 or len(result.Data) '= 1: headers = res2. Fields

print (“Error to get trading dates, aborted!™) flatten_values = resZ. Data

svs. exit(—1) mum_hdrs = lentheaders)

trade_dates = [dt. strftime ("%7%4n—%d") for dt in result.Datal0]]
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VN.PY

% & ¢9Python X 4 #o # #Z APl % o
FM4 R3] % (vnevent)

F £ T4 (vn.demo)

%X % ¥4 (vn.trader)

RPC4 4 (vn.rpc)

& Mk (WWW.VNpy.org) /4eF + 4
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ﬁ eventEngine.py: vitwpr: Wing IDI

File Edit Source Refactor Project Debug Testing Git Tools Window Help
Awi@ia X&nf ¢ & P Icie @O D O n

eventEngine.py viEngine.py eventEngine.py vtEngine.py

< MainEngine # |__init__ < test + |simpletest =
170 12 eventType *
171 13
172 exit(self): 14
174 16 EventEngine(object):

175 gateway self.gatewayDict.values(): 17

176 gateway.close() 18

177 19

178 20 155 EP AR HEEA THE, ERAANTHERL

179 self.eventEngine.stop() 21 M FhER A R EHECRE, FEbug.

180 22

181 23

182 self.dataEngine.saveContracts() 24 __queue: FAEFE, FHHF

183 25 __active: AEEE, EH5EHFx

184 26 __thread: A AFE, FFtEEE

185 writelLog(self, content): 27 __timer: FAEFE, IIATER

186 mretE R HEEE S 28 __handlers: #EZFE, E#’LE‘E{ Fi

187 log = VtLogData() 29

188 log.logContent = content 38

189 event = Event(type_ =EVENT_LOG) 31 JriE R

190 event.dict_['data'] = log 32 __run: AFHE, BHLEELEESETE

191 self.eventEngine.put(event) 33 __process: FfAEFTE, AHEEMS, AEEMES ZEDRETEE

192 34 _onTimer: FEHZE, B EEEHEIRMEE, EEFAFIHLN T BB
193 35 start: /,;\;ﬂt-j‘?;: B 5|2

194 dbConnect(self): 36 stop: A3t IEJJ'_::I’*‘t

195 " EEMongoDBEIEE """ 37 register: H,\ﬁm, [ 51 25 o 3 At M 7 e 3

196 self.dbClient: 38 unregister: AFLAIE, EGIZEREENITEREEL

197 : 39 put: AHFE, BEGFIFHFAAFIIES

198 self.dbClient = MongoClient() 40

199 self.writelLog(u'MongoDBERERTH") 41 E4 B BE A GE A ZSE U — Tevent i &, Bl

200 ConnectionFailure: 42

201 self.writeLog(u'MongoDBiEE AL ") 43 L

202 44 def func(event)

203 45 .

Snippets|Source Browser| Project

Indentation|Call Stack Source Assistant

Search in Files|Debug I/0 |Search|Stack Data|Exceptions|Breakpoints|Testing|Uses M Debug Probe Watch Modules|Bookmarks|Messages|OS Commands
s Line 322 Col 10 - [User]
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(e e T T T T

(ogisms | [emamatt [25Em (25l
I KB p1609 =5 AHRE B B MGER S0R FRN e SE T Z-RE=ME= o

double ema
&R EEEpLOS . pl609  ISHPEP1609 55160 200268 788240 5504.0 5520.0 5482.0 55160 263  5518.0 1355 21:44
1608  iSHEMP1608  5476.0 6 546401 557001 999
pemlE == i
poro = - ~ pl607  iSHE@mP1607  5510.0 2 540001 549801 999
et [ e || I — . _
pl606  FeiEHpl606  5436.0 14 533801 543401 9939
fiits 00000 -/ 55180 1355 || ionc  getple05 54260 9212 145462 5430.0 5432.0 54060 5426.0 311 54280 84  21:41
name  cassName  author  viSymbol fastk HE o0 - B 55160 0.04% ||n1609 SHEMI609 23410 177590 2653822 2340.0 2346.0 2337.0 2341.0 1349 23420 1187 21:44
double ema DoubleEm... FEPython... IF1602 0.9 fiitgasm 3— 55160 263 m1508 SHIM1608 23510 146 234806 23540 1 214
) A m1607 SHMI607  2368.0 324 234503 236206 2144
& . == m1605 EHIM1605 23060 4742 421072 2305.0 2309.0 2302.0 2305.0 94  2306.0 12 21:44
inited  trading Bes fastMa0  fastval mEm 3w IF1609 SPIR300[F1609 30150 458 4051  3015.4 3023.2 2994.6 301321 301741 999
False False 0 0.0 0.0 i i
wmenl == IF1606 ~F300IF1606 3139.0 1100 7759  3139.6 3144.8 3124.0 313901 31420 2 99:9
IF1605 =7E300IF1605 3193.8 1040 1602 31910 3199.0 3179.6 319121 319461 999
‘ BE ‘ IF1604  FSRI00FL604 3239.4 14521 35953  3227.8 3244.4 3222.2 3239.0 2 323921 999
‘ ‘
B | &2 | kP 273 | = | B6
LSS == HE oA FEE FHiE FeRs FeRs  #0 =esiv =R Pl =
000200002874 9619242413.52 9613794263.52 9528094488.52 856997710 -5448150.0 XSPEED p1605  1EHEMP16S == 1700
i1606  SFEI606 = 30
i1606  gk@ile06 £ 1
i1605  HEIL605 = 37010
i1605  gk@ile0s £ 9

21:43:35 CTAS|ZESET
21:43:36  double emafiAr R & AIF160275EFEE
21:43:36  HBEIIEATH
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5ok B GE + B

H— N5 2 g H REeKA
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f1 LAk A4 5 8 45 4coding
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