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2

HEAUERE  ERETE 0 O EEEEEN F=RJIE O BE #m B #X

Mean Regression FESE  ENFEES WEZTIE  ENFE

o Rt T IET e APl Q O - uu 2016-01-01 F 2017-12-31 ¥ 10000000 8% -

jgdata
Jaq Alpha Beta Sharpe =m0

-0.21 0.69 -1.44 31.29%

ADJUST_INTERVAL
CHK_PF_INTERVAL 15%
PERCENT_TO_KEEP 0 10%

e(context):
<("000300_.XSHG")
et_option('use_real_price', True)

init_cash = context.portfolio.starting cash

16-03-01 16-06-01 16-09-01 16-12-01 17-03-01 17-06-01 17-09-01 17-12-01

t_subportfolios ([SubPortfolicConfig(cash=init_cash, type

et_order_cost (OrderCost {open_tax=0, close_tax=0, open_commission

set_option("margincash_interest_rate",
= - Rebalance at 2016-81-84

('margincash_margin_rate', 1.0 .
- - code': i . , 'profit_r': 4.1213: : 08}, {"code":
[{"code": "@@2558.XSHE", ' fit_r": 4.1213278142180098}, {"code’: "@@@5

_option("marginsec_interest_rate", 0

2@.XSHE', 'profit_r': 3.8182766798418974}, {'code’: '6@@@53.XSHE", 'profit_r': 3.468@36529688365}, {'C
ode': '6@@734.XSHG', 'profit_r': 3.8885369127516782}, {'code': '@@B676.XSHE', 'profit_r': 3.8759803921
56862}, {'code’: "3@@368.XSHE', 'profit_r': 2.2172433352248581}, {'code’: 'B@82667.XSHE', 'profit_r':

set_option('marginsec_margin_rate', 1.0)
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Rt sz

ADJUST_INTERVAL =x 20
CHK _PF_INTERVAL /6@
PERCENT _TO KEEP 19

def initialize(context):
set benchmark( 000300 .XSHG")
set option('use real price’', True)

init cash - gontext.portfolio.starting cash

set subportfolios([SubPoftfolioConfig(cash=init cash, ®ype-"stock margin')])

set_order cost(OrderCost(open tax=8, close tax=0, open commission-0,
close commission=0, C{GSE_tGday_coﬂm1551on 0, min_commission-0), type="stock")

set option('margincash_interest patefy 0.0)
set option('margincash margin rate™, 158)
set option('marginsec_interest rate’, 2.0)
set option('marginsec margin rate', 1.0)

(,—. BGER el
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run_daily(before market open, time='before open', reference security='000300.XSHG")

run_daily(makket open, time='open®, reference security:"'000300.XSHG")
run_daily(after market close, time='after close', réfewance security-"000300.XSHG")

g.all tdays - jqdata.get,g¥l trade days()
g.date xlat = dict([(doc[1], doc[®]) doc enumerate(g.all“tdays)])

g.elapsed days - 0
g.rebalance today - False
g.new long pos” =1}

g.new short pos —=«{}

& : ® &/ ~
~ ~'

] |
2018-05-07 2018-05-08 2018-05-09 2018-05-10 2018-05-11 |2@18-@5-14 2018-05-15 2018-05-16
143 144 145 146 147 i 148 149 150

(F) mEhx
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def before marke&t epen(context):
cur_dt - ceontextscurrent dt.date()
g.elapsed days " ADJUST INTERVAL
log.info("Rebalancetat %s", cur_dt)
g.rebalance today - Trie

idx - g.date xlat[cur.dt]

tail date - g.all tdays[idx-1]
head date_=+g.all tdays[idx-1-CHK PF_INTERVAL]

. 4 -

candidates iiéf{get_all_SECUPitiea(["stock"], tail.date).index)

tail prices - get price(candidates, tail date, tail date, frequency-"1d",
fields=["close"])

g.tail values - dict(tail prices["close"].iloc[@])

head prices = get price(candidates,; head date, head date, fregquenciys"1d",
fields=["close"])

g.head values - dict(head prices["close"].iloc[0])

(F) mEhx
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merged list []
cede, tail value g.tail values. items():
math.isnan(tail value):

code g.head values:
head value - g.head values[code]
math.isnan(head value):

profit r - tail valueyhead value - 1.0
merged list.append({

"code": code,

"profit r": profit r
1)

merged list.sort(key=Lambda x: x["profit r"], reverse-False)
num to keep - len(merged 1list) * PERCENT TO/KEEP / 100 2
g.new long pos =Ydoc["code"] doc merged 1ist[O:num to keep]}
g.new short pos =/¥doc|"code"] doc merged_ listf num to keep:]}

g.rebalance today - False

g.elapsed days 1

(F) mEhx
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def market openfeentext):
p - context.portfolio.subportfolios|[0]
g.rebalanee_today.:

prev_long pos -‘“p.long.positions
prev_short pos - p.short positions

code, pos prev_long pos.items():
margincash close(code, pos.closeable amount)

code / pos prev_short pos.items():
marginse¢ close(code, pos.closeable amount)

each_long cash Poundtﬁ.available_margin 0.5 / len(g.new long pos), 2
each _short cash - round(p.available margin * 0.5 / len(g.new short pos), 2)

code g.new long pos:
num_to buy - each long eash / g.tail values[code]| #~1Ba * 100
margincash open(code, hum to_buy)

code g.new short pos:
num_to sellshort - each short cash"y /g.tall values[code] 100V €100
marginsec open(code, num to sellshort)

(F) mEhx
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def after market close(cortext):

p - context.portfolio.subportfolios|[0]

log.info("
log.info(" E'EEEF 7 s K P MR <5 B (%08 WAPI- X1 5 -SubPortfolio):

log.info(". r=s ', p.total value)

log.info( "4 F=: % p.net value)

log.info(". f5: 5, pstotal liability)

log.info(" ffFE: > “pieash liability)

log.info(" afi: ', p.sec liability)

log.info('F| & ®: ', pYinterest)

log.info( "' A A #: ', p.available margin)

log.info( ' ZEFFFHE : ', p.maintenance margin rate)

log.info("TK P FR/EZERL: ', p.type)

log. info ( " #HHHHHHHHHAHHHHEHAHE R )
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set_order cost(OrderCost(open tax=08, close tax=0.001, open commission=0.0003,
closé agmmission=0.0003, close today commission=0, min commission=5), type='stock')

set option(/maggincash interest rate’,| @0)
set option( 'mangincash margin rate’, 1.0)
set option( marginsec_interest rate', 0.10)

set option('marginsec margin rate', 1.5)

each long cash = round(p.available 'margin * 0.4 / len(g.new long pos), 2)
each_short cash = round(p.availablesmargin * 0.4 / len(g.new_short {pos), 2)
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code g.head values:
head value - g.head values[code]
/math.isnan(head value):

profit r - tail value /head value - 1.0

df = get price(code, end date®tail date, count=ATR_WINDOW SIZE+1, frequency
s 1d", skip paused-True,\frelds-["high", "low", "close"])
dff®pdc’] = df["close"].shift(¥)
tre dfiapply(Lambda x: max(x["high”]%[®low"], abs(x["high"]-x["pdc"]),
abs{x[Spde”] x["1low"])), axis=1)
atr = tr[ ATR WINDOW SIZE:].mean()
math.isnan(atr):

merged list.append({
"code": code,
"profit r": profit-r,
"price”: tail value,
"atr”: atr

})

(F) mEhx

PLOUTO-QUANTS



functools
ATR_WINDOW SIZE 20

merged \¥ist.sort(key=Lambda x: x["profit r"], rewerse-False)
num_to keep'= len(merged list) * PERCENT TO KEEP /& 100 2
g.new long pos fdoc[ "code" ] :doc doc merged {list[@:num to keep]}
g.new short pos —o{daec[ code"”]:doc doc merged List|{ num to keep:]}

sum = functools.reduce(lambda x, y: x + y["price”]/y["atr"], g.new long pos.values(
), 0)

sum funetools.reduce(lambda x, y:[ x=*ly["price”]/y["atr"], g.new short pos.
valuds fh,) 2)

g.each risk.# 4 ¢ sum

total cash - p.available,margin
code, doc g.new long pos.items():

num to buy - total cash * g.each risk / doc["atr" )},
margincash open(code, n@ii o buy)

code, doc g.new shortipos.items():
num to sellshort = total cash " g.eachirisk / doc["atr"]
marginsec open(code, num to sellshort)
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