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B dailly— £ 3 &

B daily _gfq-— 47 &4
B daily hfq— 5 4 &
1§ £ 4% 5 adaly ¢

B ndex = true

code: & Z4 %

date: a
index: &% # 15 #
open: # &
close: W & #4-
high: & &4
low: ®&ARH-

volume: =X ¥
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# -*- coding: utf-8 -*-

from pymongo import UpdateOne
from util.database import DB_CONN
import tushare as ts

from datetime import datetime
$IRAE A a K& E A 24

Mtusharesk B HKEHE, FRAF A HL[)IMongoDBH# [

nmiyy

class DailyCrawler:
def init (self):
self.daily = DB_CONN[ 'daily"]
self.daily_gqfq = DB_CONN[ ‘daily gfq']
self.daily_hfq = DB_CONN[ ‘daily_hfq']

def crawl_index(self, begin_date=None, end_date=None):

PULFE B H 28l I ORA7 24 I B0 Bl 22
PUHL) H BAYE I )L 2008-01-01 24

index_codes = ['000001', '000300', '399001', '399005', '399006']

# WEBKH BT
if begin_date is None:
begin_date = '2008-01-01'

if end_date is None:
end _date = datetime.now().strftime('%Y-%m-%d")

for code in index_codes:
df_daily = ts.get k _data(code, index=True, start=begin_date, end=end_date)

[ ]
—_ J —_ J M J
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def save data(self, code, df_daily, collection, extra_fields=None):

W MR HTER ) B4 DR A7 21 4 HiiMon g oDB H

oo asatly: 5
:param df_daily: HB7& HZAPEDataFrame {%ﬁ | 4 % %

:param collection: ZEARTEHIERE
:param extra_fields: [ 7 KEKUETHRAAM TR BB 7R
update requests = []
for df_index in df_daily.index:
daily obj = df_daily.loc[df_index]
doc = self.daily obj_ 2 doc(code, daily obj)

if extra_fields is not None:
doc.update(extra_fields)

update_requests.append(
UpdateOne(
{'code': doc['code'], 'date': doc['date']},
{'$set’': doc},
upsert=True)

)

# LESN, REUIHSFE
if len(update_requests) > 0:
update_result = collection.bulk write(update_requests, ordered=False)
print("fRAFHEEHE, R%:  %s, fAN: %4dsk, HH: %4d%" %
(code, update_result.upserted_count, update_result.modified count),
flush=True)
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def crawl(self, begin_date=None, end_date=None):

R 5 N 2008-01-01 E4 HIKEE I (BAETTER . JFEERMAER=F) , R4F21HEZE T

- r &
A AT RBBE aKk e
stock_df = ts.get_stock basics()
codes = list(stock_df.index)

# BCEINAR H G
if begin_date is None:
begin_date = '2008-01-01'

if end_date is None:
end_date = datetime.now().strftime('%Y-%m-%d")

for code in codes:
# IA RO
df_daily = ts.get k data(code, autype=None, start=begin_date, end=end_date)
self.save_data(code, df daily, self.daily, {'index': False})

# U E AL A%
df_daily gfq = ts.get_k_data(code, autype='qfq', start=begin_date, end=end_date)
self.save_data(code, df daily qfq, self.daily gfq, {'index': False})

# IS SRR
df_daily hfq = ts.get_k _data(code, autype='hfq', start=begin_date, end=end_date)
self.save_data(code, df daily hfq, self.daily hfq, {'index': False})
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@staticmethod
def daily obj 2 doc(code, daily obj):
return {

'code': code,
‘date': daily obj['date'],
‘close': daily obj['close'],
‘open': daily obj['open'],
'high': daily obj['high'],
"low': daily obj['low'],
‘volume': daily obj['volume"']

#HEH S
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# -*- coding: utf-8 -*-

import schedule

from data.daily_crawler import DailyCrawler
import time

from datetime import datetime

BER 1530 AT, HA A —BIE A B IESAT ITURAE S5

def crawl daily():

dc = DailyCrawler()

now_date = datetime.now()

weekday = now_date.strftime('%w")

if @ < weekday < 6:
now = now_date.strftime('%Y-%m-%d")
dc.crawl_index(begin_date=now, end_date=now)
dc.crawl(begin_date=now, end_date=now)

if _name__ == "'_main__':
schedule.every().day.at("15:30").do(crawl_daily)
while True:
schedule.run_pending()
time.sleep(10)
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B FA AN — 3

H: r 1 I-l m'—';
outstanding, JUBRRA ({2) <
totals,“_.xﬂlei(‘fZ) D —

-—— LY

"code" : "600000", "date" : '"2016-08-12", : P4 AT
"code" : "600000", "date" : '"2016- 08 15" : - "?ﬁ%i%ﬁ’_”

L ICRARAAR!H! i all .« 112014 . 510228 N am . B 4=

IR R (5 IRVES B H 0 2017-12-31 2017-09-04 2017-06-30 2017-05-25 2017-03-20 2016-12-31 2016-06-30
JBeAe a5 293520804 293520804  2810,376.39 2,810,376.39 2,161,827.99 2,161,827.99 2,161,827.99
B EhiEAR 2,810,376.39 2,810,376.39 2.810,376.39 2,810,376.39 2,161,827.99 2051,881.86  2,051,.881.86
ZRRE R 124,831.65 124,831.65 0.00 . 0.00 109,946.14 109,946.14

] LJ C] n - "
,| "totals" : 293.52

"code" : '"600000", "date'" : "2017-12-25", "name" : “Tﬁki%ﬁ?"', "totals" : 293.52
l

L)L M u U ’ u
"code" : “600000“ "date" : "2017-12-26", "name" : ”Tﬁ%i%ﬁ’_"

"code" : “600000“, "date" : "2017-12-22", "name" : "HKLKIE1T
"code" : '"600000", '"date" : "2017-12-21", "name" : “ﬁﬁii%ﬁ?ﬁ

"totals" : 293.52
"totals" : 293.52
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# -*- coding: utf-8 -*-

from pymongo import UpdateOne

from util.database import DB_CONN

from util.stock_util import get_trading_dates
import tushare as ts

from datetime import datetime, timedelta

MtusharedREUB L EAE g, fRA7 24 H FIMongoDBA 5 4 H

ik KA AAE K

class BasicCrawler:
def __init_ (self):
self.db = DB_CONN[ 'basic']

def crawl basic(self, begin_date=None, end_date=None):

PICHHE 5 B 1] 90 ] A ) e S R At IS
:param begin_date: Jf#hH
:param end_date: 55 H

if begin_date is None:
begin date = (datetime.now() - timedelta(days=1)).strftime('%Y-%m-%d"')

if end_date is None:
end_date = (datetime.now() - timedelta(days=1)).strftime('%Y-%m-%d")

all dates = get_trading_dates(begin_date, end_date)

for date in all_dates:
try:
self.crawl_basic_at_date(date)
except:
print (" PURK A SR B, HE: %s' % date, flush=True)
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def crawl basic_at date(self, date):

MTushare HURHGE HAHIE FZAL 17
:param date: /71

# BOHERL E—A32 5 H s
df_basics = ts.get_stock_basics(date)

# R HERAEMEE, EAMERE

if df_basics is None:
return

update_requests = []
for code in df_basics.index:

doc
try:

= dict(df_basics.loc[code])

# 142018010144 #i7y2018-01-01(JE X

time_to_market = datetime\
.strptime(str(doc['timeToMarket']), '%Y%m¥%d')\
.strftime("%Y-%m-%d")

KIA AL L

# AR LA R AR AL I A B A — B L
totals = float(doc['totals'])
# IX BRI KRR B A AN i 500012, I A AR ) # oK L AR AT 42 356412
if totals > 5000:
totals *= 1E4
else:
totals *= 1E8

outstanding = float(doc|['outstanding'])
# X BRI BRI I AN T 500012, M AU ok LR AT /2356414
if outstanding > 5000:
outstanding *= 1E4
else:
outstanding *= 1E8

SEMF A LB NNSE 21
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# ORAFIS R ndate By, BINWIRER A — 5%t
doc.update({
'code': code,
'date’': date,
"timeToMarket': time_to_market,
'outstanding': outstanding,
"totals': totals

b
update_requests.append( 2{%%1\{% E‘
UpdateOne(
{'code': code, 'date': date},
{'$set': doc}, upsert=True))
except:

print('KERT, BEMRIL: %s', code, flush=True)
print(doc, flush=True)

if len(update_requests) > 0:
update _result = self.db.bulk write(update requests, ordered=False)

print("YURBERIEARGE, B %s, HlA: %4d3, B8 %4d%" %
(date, update_result.upserted_count, update_result.modified_count), flush=True)
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Eilﬁh_ﬁﬁtlﬁmﬁ Miﬁ EEHXEIXEEE’AE
() P Ex) HhE [z E5GD) (7T) (.,) Frf TR it () e =k
= BE® () K@ (%) (%) = R@ (%) R@D (%) %) —
2018-03 4.7917 - 91757 97304 - 1.154Z, - 5405 - 1.2447, - 24855 - 126 5 - 3.561Z - 25.80 07-10
2017-12 4.761Z 229 93165 788651 104 152{Z 26.7 3659RH 3.12 1.32{Z -0.19| 27597 8.03 14527 -65.6| 3.441Z 34.9 27.77 07-10
2016-12 3.881Z -5.35 828457 71437 13.5 1.20{Z -4.82 35485H 21.8 1.33{Z -22.1 25547 -2.90 422357 378 2.55{Z 6.57 34.19/07-10
2015-12 4.091Z 30.5 6245F5 629375 200 1.26{Z 9.48 2914F -30.6 1.70{Z 193 | 263175 -19.7 884K -856| 2.39{Z 39.8 41.56 07-10
2014-12 3.1417 - 54047 52458 - 1.151Z, - 42017 - 1.431Z - 3277 H - 61.435 - 1.711Z - 4546 07-14
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P — ZINIB=11% 4 7 Ml n M7s0LM - 1™/ - nalmm - zans Zanxnnn - (WiaWal
[w ﬂ Elements Console Sources Network Performance Memory Application Security  Audits
® © W Y Q | Vew: iE = Group by frame Preserve log Disable cache Offline Online v
Filter Hide data URLs -l XHR JS CSS Img Media Font Doc WS Manifest Other
50000 ms 100000 ms 150000 ms 200000 ms 250000 ms 300000 ms 350000 ms 400000 ms 450000 ms 500000 ms 550000 ms

Name Headers Preview Response Cookies Timing

down.gif ﬁ X0JWwIGt={pages: 1,..} \

h ) v data: [{scode: "603657", hycode: "016018", companycode: "80662793", sname: "F*FX", publishname: "#EHIR",..},..]

get?type=CWBB_ZCFZB&token=70f12f2{4f091e459a279469...r%20X0J...
— dcfm.eastmoney.com/em_mutisvcexpandinterface/api/js

CommonRecommend.png?json:%7-8%22IastModifyﬂme%22%3...30. .
—— huaxiang.eastmoney.com

timezone.aspx?r=0.5603958272288829
—— blog.eastmoney.com

i~ A ATA i mAARARARA L 6 A 6 81 ~n

130/ 136 requests | 64.5 KB / 67.0 KB transferred | Finish: 12.0 min | DOMCont...

What's New
] © | top v | Filter

Console

advancereceive_tb: -0.656281104735056
ananttradeacaciritys " 1

» 0: {scode: "603657", hycode: "016018", companycode: "88662793", sname: "F*TX", publishname: "#BEHIR",..}
v 1: {scode: "603657", hycode: "016018", companycode: "80662793", sname: "&HFX&H%", publishname: "EERRHIR",.}

acceptdeposit: "-"

acceptdeposit_tb: "-"

accountpay: 27593129.93

accountpay_th: 0.0803005435754044

accountrec: 152055568.33

accountrec_tb: 0.266900439667183

advancereceive: 145160.45

Default levels ¥ Group similar

http://dcfm.eastmoney.com/em_mutisvcexpandinterface/api/js/get?type=CW
BB ZCFZB&token=70f12f2f4f091e459a279469fed49eca5&st=reportdate&sr=-
1&p=1&ps=50&filter=(scode=%27603657%27)&js=var%20X0J1lwIGt={pages: (tp),

data:%20(x) }&rt=51044855
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# -*- coding: utf-8 -*-

from pymongo import UpdateOne

import tushare as ts

from util.database import DB_CONN

from util.stock_util import get_all codes
import urllib3

import json

o TR AR 2 B

MR BRI 55808, ORAE BIECE 12

class FinanceReportCrawler:
def init (self):
self.db = DB_CONN

def crawl finance report(self):

MR T3 W 6 st = 5K 5543

:return:

# SR A IR SR

codes = get_all codes()

# BIEER

conn_pool = urllib3.PoolManager()

# YU PINE, PIANB RS {1} - WREA {2} - RS

url = "http://dcfm.eastmoney.com/em_mutisvcexpandinterface/api/js/get?"' \
"type={1}&token=70f12f2f4f091e459a279469fe49eca5&" \
'st=reportdate&sr=-1&p=1&ps=500&filter=(scode=%27{2}%27)" \
'&js={%22pages%22:(tp),%22data%22:%20(x) }&rt=51044775#"'
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user_agent = 'Mozilla/5.0 (Macintosh; Intel Mac 0S X 10 13 4) AppleWebKit/537.36 (KHTML, like Gecko)
Chrome/66.0.3359.139 Safari/537.36'

# X RIRAL, ARl B AR IR ERAAER MR M 18 24 1%
= ['CWBB_ZCFZB', 'CWBB_XJLLB', 'CWBB_LRB']

report_types

for code in codes:
for report_type in report_types:
print (' FFEEINEUS R ESE, . %s, MREAL: %s' % (code, report_type), flush=True)
response = conn_pool.request('GET",
url.replace('{1}', report_type).replace('{2}', code),
headers={
'User-Agent': user_agent})

# AP R
result = json.loads(response.data.decode('UTF-8'), 'UTF-8')

reports = result['data’]

update _requests = []

BRI AR SRETINE o8 m L PR
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for report in reports:
# ST B
try:
report.update({

# A HARE A RE S H H

‘announced_date': report['noticedate'][0:10], jﬁ\ﬂiﬂj j&,ﬁ\jﬁ
‘'report_date': report['reportdate’'][0:10],

# BERAA BRI S B - B A4 N R G B R K — 3

'code': code,
‘name': report['sname']

})

update_requests.append(
UpdateOne(
{
'code': code,
'report_date': report['report_date'],
"announced_date': report['announced_date']},
{'$set': report},
upsert=True))
except:
print("MEHTHIET, AR %s WHREAL: %s' % (code, report_type))

if len(update_requests) > O:
update_result = self.db[report_type].bulk write(update_requests, ordered=False)
print('BEE %s, WREM. %s, FH: %4d, #H. %4d' %
(code, report_type, update result.modified count, update result.upserted count))
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3l

B %eis_tradingz B, Rz afex § a

B i hEnadaK&ig, RESTHEBEAK, AL

# # 48 A . open. close. high. low# % 4247 % /5 —
AR % a #close, volume#0, is_trading # false,
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@staticmethod

def fill single date_is_trading(date, collection_name):
H R~ HATHREdEERLs_trading
:param date: Hilj
:param collection name: &

print("HEAETE, TEB4: is_trading, H: %s, BOEHE: %s' %
(date, collection_name), flush=True)
daily cursor = DB_CONN[collection_name].find(
{'date': date},
projection={"'code': True, 'volume': True, '_id': False},
batch_size=1000)

24 H a ¥ N4 4% eis_trading

update_requests = []
for daily in daily_cursor:
# BN
is_trading = True
# WA G ENe, MU NET
if daily['volume'] == @:
is_trading = False

update_requests.append(
UpdateOne(
{'code': daily['code'], 'date': date},
{'$set': {'is_trading': is_trading}}))

if len(update_requests) > O:
update_result = DB_CONN[collection_name].bulk write(update_requests, ordered=False)
print("HERTFE, FE4: is_trading, H#: %s, BIEE: %s, T %4d%" %
(date, collection_name, update result.modified count), flush=True)
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def

def

fill is_trading between(self, begin_date=None, end_date=None):
HR g e BN is_trading 7B
:param begin_date: JF4HHM . . :
:param end_date: 5% H g i%‘ﬁ‘ls_tradlng

all dates = get_trading dates(begin_date, end_date)

for date in all dates:
self.fill single _date_is_trading(date, 'daily')
self.fill single date_is_trading(date, 'daily hfq')
self.fill single date_is_trading(date, 'daily gfq')

fill is trading(self, date=None):

AHE&E R Nis_tradingF B, BB IPIRE, True - %  False - {Ej

MTushare KK E I AL EAL 5K, AT IEMEHREE, 97 ZGP AR5 E, AT ZIE T S FIKEE .
— BIRSE TR RRREAE, 82800 B R N A TS RRAIAE G s, 9 1 XX Al 7R X AN B

EHTEIZ T BN, ZHERZ B RIANEI, Mol ds it st Qe s TEMMLZ 5 K8, H234Tis_trading
TR EANTTREE R R Ne, KA

if date is None:

all dates = get_trading _dates()
else:

all dates

[date]

for date in all dates:
self.fill single date_is trading(date, 'daily')
self.fill single date_is_trading(date, 'daily hfq')
self.fill single date_is_trading(date, 'daily gfq')
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def

def

fill is_trading between(self, begin_date=None, end_date=None):

e E I T B A is_trading 7B

:param begin_date: i HH .
:param end_date: &4 H i g @ Tk
all dates = get_trading dates(begin_date, end_date)

for date in all dates:
self.fill single _date_is_trading(date, 'daily')
self.fill single date_is_trading(date, 'daily hfq')
self.fill single date_is_trading(date, 'daily gfq')

fill is trading(self, date=None):

AHE&E R Nis_tradingF B, BB IPIRE, True - %  False - {Ej

MTushare KK E I AL EAL 5K, AT IEMEHREE, 97 ZGP AR5 E, AT ZIE T S FIKEE .
— BIRSE TR RRREAE, 82800 B R N A TS RRAIAE G s, 9 1 XX Al 7R X AN B

EHTEIZ T BN, ZHERZ B RIANEI, Mol ds it st Qe s TEMMLZ 5 K8, H234Tis_trading
TR EANTTREE R R Ne, KA

if date is None:

all dates = get_trading _dates()
else:

all dates

[date]

for date in all dates:
self.fill single date_is trading(date, 'daily')
self.fill single date_is_trading(date, 'daily hfq')
self.fill single date_is_trading(date, 'daily gfq')
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K K 15

A%

B #A%:. (14+44°%) *ipo_price
B ST. *ST:. (1+5%) * pre_close
B % (1+10%) * pre_close
R

B #7A%: (1-36%) * ipo_price

B ST. *ST~ (1-5%) * pre_close
B = 3%: (1-10%) * pre_close
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47 wpre_close

B AL ABMKIE IR T
hfg_close = au_factor x close

B AT 3amBAha AALTIRGATK
close_, x au_factor_, = pre_close, x au_factor,
B ATH
B Tushare: new stocks() = price
EF-ARFaaBREKE
B ik R 2 K A4 A P gtimeToMarket
B STHA E 7. @ 2228 4% #] &
OO0 Tushare~T sx £ #]2016-08-09 = /5 ¢ &5 £ # &
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@staticmethod
def fill au_factor_pre_close(begin_date, end _date):

HNdaily BRIz

1. EMAFau_factor, ERPHFi15H7:: au_factor = hfq_close/close

2. pre_close = close(-1) * au_factor(-1)/au_factor

:param begin_date: JFiHHI #[‘ -,‘6 & A& F ﬁaﬁ‘ W
:param end_date: Z5%H H Y ik

all codes = get_all codes()

for code in all codes:
hfq_daily_cursor = DB_CONN['daily hfq'].find(
{'code': code, 'date': {'$1lte’': end_date, '$gte': begin_date}, 'index': False},
sort=[('date', ASCENDING)],
projection={"'date': True, 'close': True})

date_hfq_close_dict = dict([(x['date'], x['close']) for x in hfq_daily cursor])

daily cursor = DB_CONN[ 'daily'].find(
{'code': code, 'date': {'$1lte’': end_date, '$gte': begin_date}, 'index': False},
sort=[('date', ASCENDING)],
projection={"'date': True, 'close': True}

)
last close = -1
last _au factor = -1
BEAMFTER AT LB IMNE 40 ﬂ Jélhlnrg-leagl;;!}ﬁ



update_requests = []
for daily in daily_cursor:
date = daily[ 'date']
try:
close = daily['close']

doc = dict()

. A <
au_factor = round(date_hfq_close_dict[date]/close, 2) ’f[‘ 7@5\*& 3] ar 5"{&‘ e

doc[ 'au_factor'] = au_factor

if last_close != -1 and last_au_factor != -1:
pre_close = last _close * last_au_factor / au_factor
doc[ 'pre_close'] = round(pre_close, 2)

last_au_factor = au_factor
last_close = close

update_requests.append(
UpdateOne(
{'code': code, 'date': date, 'index': False},
{'$set': doc}))
except:
print('HEERRE TR KR, BREARL: %, H¥: %s' % (code, date), flush=True)
# IKERRAIEAE, Bk AR
last_close = -1
last_au_factor = -1

if len(update_requests) > O:
update_result = DB_CONN[ 'daily'].bulk write(update_requests, ordered=False)
print (" HEFAERA T MU, B2 %s, HHT: %4dk %
(code, update_result.modified count), flush=True)
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@staticmethod

def fill high limit_low_limit(begin_date, end_date):
Hdaily#Hs S snik s O A kA=
:param begin_date: FunHIH
:param end_date: Z5% H Y

# MtusharedBUH A% EidE L A% g g
df new_stocks = ts.new_stocks() +f —ﬁ- k15 Fo 17)'{1"%

code_ipo_price_dict = dict()

code_ipo_date_set = set()

for index in df_new_stocks.index:
ipo_price = df_new_stocks.loc[index]['price’]
code = df_new_stocks.loc[index]['code"']
ipo_date = df_new_stocks.loc[index]['ipo_date']
code_ipo_price dict[code + '_' + ipo_date] = ipo_price
code_ipo_date_set.add(code + '_' + ipo_date)

all codes = get_all codes()

basic_cursor = DB_CONN[ 'basic'].find(
{'date': {'$gte’': begin_date, '$1lte': end _date}},
projection={'code': True, 'date': True, 'name': True, ' _id': False},
batch_size=1000)

code_date_basic dict = dict([(x['code'] + "'

code_date_key sets = set(code_date basic _dict.keys())

print(code_date_basic_dict)

+ X[ 'date'], x['name']) for x in basic_cursor])
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for code in all codes:
daily cursor = DB_CONN['daily'].find(
{'code': code, 'date': {'$lte’': end _date, '$gte': begin _date}, 'index': False},
sort=[('date', ASCENDING)],
projection={"'date': True, 'pre_close': True}

)

update_requests = [] . B B
for daily in daily_cursor: 'V" fﬁ- %1"?’ Fa 17)'&1"?’
date = daily[ 'date']
code_date _key = code + ' ' + daily['date’]
try:
high limit = -1
low_limit = -1
pre_close = daily['pre_close']

if code_date_key in code_ipo_date_set:
high limit = round(code_ipo price dict[code_date_key] * 1.44, 2)
low 1imit = round(code_ipo price_dict[code_date_key] * ©.64, 2)
elif code_date_key in code_date key sets and code_date basic_dict[code_date_key][0:2]\
in ['ST', "*S'] and pre_close > 0:
high 1limit = round(pre_close * 1.04, 2)
low 1imit = round(pre_close * 0.95, 2)
elif pre_close > O:
high 1limit = round(pre_close * 1.10, 2)
low 1imit = round(pre_close * 0.9, 2)
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if high_limit > © and low_limit > O:
update_requests.append(
UpdateOne(
{'code': code, 'date': date, 'index': False}, [us fﬁ. HAS Fo B 42
{'$set’': {'high limit': high limit, 'low_limit "“-asme=

except:
print (' EFRIKEAZN KR, REERMY: %s, HHEl: %s' % (code, date), flush=True)

if len(update_requests) > O:
update_result = DB CONN['daily'].bulk write(update requests, ordered=False)

print('IHFREKEAE, M. %s, FHr: %4d%" %
(code, update_result.modified_count), flush=True)
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%A

B = BAEA* B

B LA K A4 A (basic - totals)

B 4 KAt airH (daily -close)
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# -*- coding: utf-8 -*-

from pymongo import UpdateOne
from base_factor import BaseFactor

from util.stock util import get_all codes, get trading dates .
from data.data_module import DataModule 7t fﬁ. MAERTF - T4
from datetime import datetime

SCILMAS R 1 B T AT DR A

class MktCapFactor(BaseFactor):
def __init__ (self):
BaseFactor. _init__ (self, name="mkt_cap')

def compute(self, begin_date=None, end_date=None):
1T TEE T A I I T iZ AT THI1E I R A7 EIE 5
:param begin date: FF45/1/H]
:param end _date: ZZHi/}/i]

min

dm = DataModule()
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# WOREA R E HWIVEE, WERIOY TR ETSE 5 H i EdE
if begin_date is None:
begin_date = datetime.now().strftime('%Y-%m-%d")

if end_date is None:
end_date = datetime.now().strftime('%Y-%m-%d")

dates = get_trading dates(begin_date, end_date) . .
HEABELATF - L TH

for date in dates:
# SRR -5 H R
df basics = dm.get_stock basic_at(date)

if df_basics.index.size == 0:
continue

# KRl Ncode

df _basics.set_index(['code'], 1, inplace=True)

# BRI S H B Y
df _dailies = dm.get_one_day_k_data(autype=None, date=date)

if df_dailies.index.size == 0O:
continue

# KR I B Ncode

df dailies.set_index(['code'], 1, inplace=True)

update_requests = []
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for code in df_dailies.index:

try:
# B
close = df_dailies.loc[code]['close']
# SRA
total_shares = df_basics.loc[code]['totals"]
# BE = Bhy o+ B
total capital = close * total shares .
- - AR AT - BT
print('%s, %s, mkt_cap: %15.2f' %
(code, date, total capital),
flush=True)
update_requests.append(
UpdateOne(
{'code': code, 'date': date},
{'$set': {'code': code, 'date': date, self.name: total capital}},
upsert=True))
except:

print (" THERBR I AR E, BEEAS: %s, H: %s°
% (code, date),
flush=True)

if len(update_requests) > @:
save_result = self.collection.bulk write(update_requests, ordered=False)
print ('S : %s, KT %s, fAN: %4d, FHr: %4d' %
(code, self.name, save_result.upserted count, save_result.modified count),
flush=True)
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#

-*- coding: utf-8 -*-

from factor import *
from datetime import datetime
import schedule, time

7T SAR S, B Se R R R I T RAR 55

def computing():

if  name__ ==

weekday = datetime.now().strftime('%w")

if weekday == 0 or weekday ==
return

# P BT

factors = |
PEFactor(),
MktCapFactor()

]

now = datetime.now().strftime('%Y-%m-%d")

for factor in factors:
print (' HIETFERFEF: %s, HI: %s' % (factor.name(), now), flush=True)
factor.compute(begin_date=now, end date=now)
print("ERITHERFET: %s, HI: %s' % (factor.name(), now), flush=True)

__main__':
# AR RN ER ST
schedule.every().day.at('16:00"').do(computing)
while True:

schedule.run_pending()

time.sleep(10)

A—%2A2¢T416:00++ 4 & F 14

computing()
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# -*- coding: utf-8 -*-

import matplotlib.pyplot as plt
import pandas as pd

from data.data_module import DataModule

from factor.factor_module import FactorModule
from util.database import DB_CONN

from util.stock_util import get_trading_dates

class ZerolInvestmentPortfolioAnalysis:

4% A ok

def __init__ (self, factor, begin_date, end_date, interval, position=10, ascending=True):

TR G I T

:param factor: KT
:param begin_date: O HTHIFF4EH
:param end_date: T4 E H Y
:param interval: &N, 5 HH
:param position: Hifi#L, BIAKIZ N1ty
:param ascending: EHIZMEFEILETHS, BRINIET
# H A fDataFrame
self.profit _df = pd.DataFrame(columns={
"top', 'bottom', 'portfolio'})
# RiTiaifiDataFrame
self.cumulative profit = pd.DataFrame(columns={
"top', 'bottom', 'portfolio'})
# HIH K )DataFrame
self.count_df = pd.DataFrame(columns={
"top', 'bottom'})
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. i 4% A ok

self.last top net value =1
self.last bottom net value =1
self.last portfolio net value =1

# K14

self.factor = factor

# A7 E A

self.factor _collection = DB_CONN[factor]

# i) HIRvE
self.begin_date = begin_date
self.end _date = end _date

# A

self.interval = interval

# HE TR

self.ascending = ascending

# BT

self.position = position

BB A A RE T 0 A
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def adjust_top position(self, top_dailies, df_factor, df _dailies, single_position_count):

VRS R A S -
1. FEBe LI EL 2 e T A58 % 5ok

PRIV NI RS G E IR e i S

3. AR, RAZIEHEF WSKEAINN, B2 2 BE R
:param top_dailies:

:param df_factor: HEF/EHIETH

:param df_dailies:

:param single_position_count:

:return:

# MERERARE R

self.remove_stocks(top_dailies, df_dailies)

# ERIEEE, RE S BRI
top_size = len(top_dailies.keys())
all codes = list(df_factor.index)
# AT SRR
all trading_codes = set(df_dailies.index)
for code in all codes:
# AR CAAFAENREE, PTRATR E AW 5 DA 2 1 HE R
if top_size == single_position_count:
break

# WA R GHREHBEEA NN G

if code in all trading_codes:
top_dailies[code] = df_dailies.loc[code]['close’']
top_size += 1

ERMSRA T ARETINE - I UL 5 PR

ChinaHadoop.cn



def adjust_bottom_position(self, bottom dailies, df_factor, df _dailies, single_position_count):
BN S
1. BER LA B AT AR e

2. JIN AR L 25 A A 2
3. MONKE, BT AR R IBEA I, BB R R A58 ¥ 7 ok

:param bottom_dailies:

:param df_dailies: HK##3

:param df_factor: #EF)EHIETE

:param single position_count: MY I ZEH &
:return:

# FERRE R AR R
self.remove_stocks(bottom_dailies, df_dailies)
# KBS, REJEERUNIE

bottom _size = len(bottom_dailies.keys())

# K5 PTA ICEERI B e

all codes = list(df_factor.index)

all codes.reverse()

# AT A RSB BEE
all trading_codes = set(df_dailies.index)
for code in all codes:
# WRECAAFAENREE, P ZSEHIE S Ol L 1T 8= 2R
if bottom_size == single position_count:
break

# RARZHNERIBEA WAL S

if code in all trading codes:
bottom_dailies[code] = df_dailies.loc[code]['close’]
bottom_size += 1
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def compute_average profit(self, df_dailies, position_code_close dict):

THE R AP s
:param df_dailies: H{T1%f¥DataFrame

:param position_code close_dict: .
2 A # v
:return: &2 1‘1’#%%] &

# FEHUBES IR

position_codes = list(position_code close_dict.keys())

# HAFAERER, AT
if len(position_codes) > O:
# T BCEEAY

codes = set(df_dailies.index)

# A BCEER Rtk
profit_sum = ©

# SEBRZ 580 RIS
count = @

# THE T BEE R
for code in position_codes:
count += 1
buy close = position_code_close dict[code]

# THEPTA IR Rt i
if code in codes:
profit_sum += (df_dailies.loc[code]['close'] - buy_close) / buy close

# UFERT Y

return round(profit _sum * 100 / count, 2), count

# WA EIER, iR[EINone

return None
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