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def cross(short mean,long mean) :

| B

il BRI B 5 &= FH= <~ B &= O O =
=7 |k by H A 2 Ho = H A | 2R O T AT
i e
f— L Aqm NP — . .
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. - - S H o = o LN 4
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TH He T~ 292 &= — T v,
T ™ e s B T = T T ] e
_1 IO Ertyse R = S
- P T e il S ~d T

TnT

delta = short mean[-3:] - long mean[-3:]

if (deltal-11 > 0) and ((deltal-2Z] < 0) or ((deltal[-Z] == 0) and (deltal[-3] < 0))):
return 1

elif (delta[-1] < 0) and ((delta[-Z] > 0) or ((delta[-2Z] == 0) and (delta[-3] > 0))):
return -1

return 0
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ERHMH— LKL %

B R Eid-R G153 4.pY

22455 =: MACD% & % 4.

O ﬂs’i?#v@ R % 12 ¥ MACD.py

& AT — 4] B & hitps://ycjg.95358.com/
&0

B from jukuan_macd_signal Iimport * # &~ = s &, AF 425+ m ¢gmodule
B from signal statistics Import * # &~ @ F %.i+45 5 4 % 4o 2% % ¢gmodule
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USRS —. B ARG (1)

# SABREE
import jgdata
import pandas as pd
import numpy as np
import math

import talib as tl

# FRGEZF ZFERE O
TRADE_EAR_DURATIOH = 15

# HBIERT B EPEgLR

UNIT = Str(TRADE_EAR_DURATION] + 'm"’
# BREMITEKEEN T O R
CHANGE PCT DAY NUMBER = 25

# FE AT EhAYEIE <AL

CHANGE STOCK_POOL_ DAY NUMBER = 2

(g

# LEESHKIYEE DORN
LONG MEAN = 30

# LEESHENBKRE DR D
SHORT MEAN = 5

# RRAREERER AT
CLOSE POSITION = False
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LA ARG (2)

# WGt eREl, HEEESSE
def initialize (context):
# ﬁiﬁﬁiﬁ?auafﬁﬂjﬁ"ﬁ
set benchmark ('000300.XSHG")

t FEzhagEER {E:E’[f”f%-

set option('use real price', True)
# IidﬁﬁiorderﬁﬁﬁﬂﬁPIFﬁfEHﬁtEerrorJﬁ%UﬁﬁHﬁlog

log.set level('order', 'error')

fH4 BEAHRWE #44

# WETE S0

set slippage (FixedSlippage (0))

t BEXRFGETHFNFERE: TANBE&EASZ=, THNBE&EAFZ =T 42z —HIETH, SEZ S5 BEEHEMsEHEE

set order cost(OrderCost(close tax=0.001, open commission=0.0003, close commission=0.0003, min commission=5), type='stock')
init global (context)

# JTEETIZEAT

run daily(before market open, time='before open', reference security='000300.XSHG")
# 225
run daily(trade, time='every bar',reference security='000300.X5HG")
# I EIEAT
run daily(after market close, time='after close', reference securlity='000300.XSHC")
BN RA T ARE NS 28 1L & = P



LS —: IR ARG (3)

def init globzl (context):

Tnror

— w A e

o e
| |

]
r | I
(il

BE_E— IR R IR EFTHIREL
.s5tock pool update day = 0
R, BREMRE

.5tock pool = []

.bar number = 0
FRIFBTELIAR LS |
.position = context.portfolil

To R R To I S To RIS T RS

BEE L —IRAbIETZ 5B 88 Bybar 5/
|def trzde (context):

Tru

# HAREFeLEEE.
if CLOSE POSITION:
close position(context)

# [E]f% TRADE BAR DURATION AR — KT AEIE
if g.bar number % TRADE BAR DURATION ==
buy (context) # B2
sell (context)

J.bar number = (g.bar number + 1 ) % TRADE BAR DURATION

pass
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SRS —: W RS (4)

def zfter market close(context):

T

rl

= [

if g.stock pool update day % CHANGE STOCK FPOOL DAY NUMBER ==

# EHTH R

stock pool (context)
g.stock pool update day = (g.stock pool update day + 1) % CHANGE STOCK POOL DAY NUMBER
record (pos=(context.portfolio.positions value / context.portfolio.total value * 100))
pass

def close position(context):

AL 3 = p e e e T I i

Wi
.|,
A

for code in context.portfolio.positions.keys():
if code not in g.stock pool:

if is low limit(code):
continue

# R EENERFEBRFTENEH PRI R

order = order target(security=code, amount=0)

if order is not None and order .filled:
log.info("77 5 =L “F&",code,order .filled)

BB AT AETINE 20 L Fe =2 PR
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LS —: IR ARG (5)

for code in g.stock pool:
if code in context.portfolio.positions.keys():

continue
current data = get current data() [code]
if current data == None:
return
if is high limit(code):
continue
count = max(LONG MEAN,SHORT MEAN) + 3
close data = attribute history(security=code, count=count, unit=UNIT,fields=['close'],skip paused=True, df=True, fg='pre')['close']
if (list(np.isnan(close_data)) .count(True) > 0} or (len(list{close data)) < count):
continue
# Kpttysk
long mean = pd.rolling mean(close data,LONG MERN)

4 R
short mean = pd.rolling mean(close data,SHORT MEAN)

# FERTEE EFARET BERET SO

if (cross(short mean,long mean} > 0}):

order = order value(security=code, value=g.position)
if order 4is not Nene and order .filled > 0:
log.info("7Z 5% ZEA",code,"ENEAI",g.position, "L AAIEZE" ,,order .filled)

pass
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LS —: IR ARG (6)

def cross(short mean,long mean):

A O e o e il += 1 L B+ Sl -1 =
; — AT i = L o - I
By £y Fal e i —_
= BT T3] &%= +— E . ) —J-
- = S T T i = G = g, y —
L = — Lol 220 B il
T~ 4 -
Ry = N T

delta = short mean[-3:]1 - long mean[-3:]

if (deltal[-1] > 0) and ((delta[-Z2] < 0) or ((delta[-2Z] == 0) and (deltal[-3] < 0))):
return 1

elif (deltal[-1] < 0) and ((delta[-Z] > 0) or ((delta[-Z] == 0) and (delta[-3] = 0)})):
return -1

return [
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MACDH & #%4t (1)

|def trade (context):

¢ AATeLEEE
if CLGSE_E‘GS ITION:
close position(context)

if g.macd cache long is not None:
¥ 1558 EANTLE S
if g.bar number % LONG TRADE BAR DURATION == (:
update macd cache{context LONG UNIT)
buy (context, LONG UNIT) $ LN
sell (context,LONG UNIT) # ZZH
# STEPRATE S
if g.macd cache short is not None:

if g.bar number % SHORT TRADE BAR DURATION == 0:

update macd cache (context,SHORT UNIT)
buy (context, SHORT UNIT) # LA
sell (context,SHORT UNIT) # i
g.bar number = g.bar number + 1
pass
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SIS MACDE & &4 (2)

~

is _sell = False
sell type = None

if unit == LONG_UNIT
ISP RAIZ ST S B W
if current tm in g.top divergence longl[code].keys():
is sell = True
sell type = "LONG "
elif unit == SHORT UNIT

$ SOEPRRTEE EETEEEH
if current tm in g. top divergence short[code] keys () :
$ BAETSHUEINTEEES, SEHFEEREE T EENEYEE
for i in ranqe{len{g.top_diverqence_short[code][current_tm]}}:
item ob] = g.top divergence short[code] [current tm][i]
pre dif limit tm = item obj['pre dif limit tm'

for time key in g.top divergence short[code].keys():
if is sell:
break
for j in range(len(g.top divergence short[code] [time key])):
last dif limit tm = g.top divergence short[code] [time key] []]

if pre dif limit tm == last dif limit tm:
is sell = True
sell type = "SHORT"
break

if is sell:
order = order target(security=code, amount=0)
if {order is not None) and (order .filled > 0):

log.info("7F 5 ZZHH",code,sell _type,"ALIEESHT ", order .price, "I HETRZEL" ,order .filled,"F1IFALA" , order .avg cost)
e S = Q=
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