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# SRMSIE OO, ST armE e, 55 A5 8 M E

# R4 R

name=1[LPE K&

# BRI AL R
stock_pool=low_pe_stock_pool
# I SR
interval=7

# JTas H
begin_date=2015-01-01

# 4R H
end_date=2015-12-31

# R E
capital=10000000

i EN Az
position=equal

# BHRER S
single _position=200000

# T LR
position up limit=200000
# SLHES

sell signal=daily k_close_down_break_mal®

# IANES

buy signal=daily k_close_up_break_male
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# -*- coding: utf-8 -*-

from trading.backtest import Backtest
from strategy.strategy option import StrategyOption
import sys, traceback,os

Foobt B XAt 9 AT

class Strategy:
def __init_ (self, name):
# R e k2

properties = dict()
strategy file = os.path.join(sys.path[@], 'strategies', name)

if os.path.exists(strategy_file) is False:
print ("SI 4L FA R %s, WIS B, " % name, flush=True)
return

with open(strategy file) as contents:
for line in contents:
if line.startswith("#") is False:
if line.index('=") > @:
line = line.replace('\n',
configs = line.split('=")
properties[configs[0]] = configs[1]

")

self.strategy option = StrategyOption(properties)

def backtest(self):
backtest = Backtest(self.strategy option)

backtest.start()
BN RA T ARETNE 10 g5z



if _name__ == '__main__':
if len(sys.argv) == 3:
if sys.argv[l] == '--name':
strategy = Strategy(sys.argv[2])
strategy.backtest()
else:
print ("3RI J7: python strategy module.py --name strategy name")
print("#l41: python strategy module.py --name low_pe_strategy")

BB RAEAHE TS 11 L 8¢ = PR



# -*- coding: utf-8 -*-

from strategy.stock pool.stock pool factory import StockPoolFactory
from datetime import datetime
from trading.signal.signal factory import SignalFactory

({22113

SRS S A E X

class StrategyOption:
def __init_ (self, properties):
self.properties = properties

def capital(self):
TR AW 119653 575 0 I B
rreturn: YRR HEE, MU 91T J7
if 'capital' in self.properties:
return int(self.properties['capital’'])
else:
return 1E7

def stock pool(self):
if 'stock pool' in self.properties:
interval = int(self.properties['interval'])
return StockPoolFactory.get stock pool(
self.properties[ 'stock _pool'],
self.begin_date(),
self.end_date(),
interval)
return None

BRI AR SRETINE > m L PR
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def

def

def

def

def

begin_date(self):
TEHR FEWE [T 9 7147 A
:return: Z(i(%2015-01-01
if 'begin_date' in self.properties:
return self.properties['begin_date']
else:
return '2015-01-01'

end_date(self):
TR A [T 9 22 7 1 H
sreturn: ZLiU 4 pr HH
if 'end_date' in self.properties:
return self.properties['end_date']
else:
return datetime.now().strftime( '%Y-%m-%d")

single position(self):
return int(self.properties['single position'])

sell signal(self, account):
if 'sell signal' in self.properties:

return SignalFactory.get signal(self.properties['sell signal'], account)

buy signal(self, account):
if 'buy signal' in self.properties:

return SignalFactory.get signal(self.properties['buy signal'], account)
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stock pool factory
LI %

base stock pool
BEi A £

low pe stock pool
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strategy/stock _pool/stock _pool factory.py

# -*- coding: utf-8 -*-

from strategy.stock pool.low pe stock pool import LowPeStockPool

r @
class StockPoolFactory: }]&ﬂ‘- X T é‘
@staticmethod
def get stock pool(name, begin date, end_date, interval):
if name == 'low_pe stock _pool':

return LowPeStockPool(begin_date, end_date, interval)

strategy/strategy option.py

def stock pool(self):
if 'stock _pool' in self.properties:
interval = int(self.properties['interval'])
return StockPoolFactory.get stock pool( }]ﬁﬁé‘. ol £ 45 4L
self.properties['stock _pool'],
self.begin_date(),
self.end_date(),
interval)
return None
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class Backtest:
def __init_ (self, strategy_option, begin_date=None, end_date=None):
self.strategy_option = strategy_option
if begin_date is None:
self.begin_date = self.strategy option.begin date()
else:
self.begin_date = begin_date

if end_date is None:

self.end_date = self.strategy option.end_date() | ¢4 -

else: @ B 49 274 4L
self.end_date

end_date

self.dm = DataModule()
self.code _daily cache = dict()

def start(self):

mmn

MG o 25 A 7T 1 1 it 26 ( 7 R300 FE/ME) « Lt iR A FIH

# WIS

initial capital = self.strategy_option.capital()
# IR

cash = initial capital

# PRREAA EIR

single position = self.strategy_option.single_position()

# MIRECSR IS IC & SRR SR i
stock_pool = self.strategy option.stock_pool()

# DRAFFF R H

account = Account()

# RPRHES

sell signal = self.strategy option.sell signal(account)

# PIENGES
buy signal = self.strategy option.buy signal(account)
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# -*- coding: utf-8 -*-

from data.data_module import DataModule
import traceback

M, FENMTTROHK

class Account:
def __init__ (self):
self.holding = dict()
self.holding codes = set()
self.dm = DataModule()

def buy_in(self, code, volume, cost):
self.holding[code] = {
'volume': volume,
'cost': cost,
'last_value': cost}
self.holding codes.add(code)

def sell out(self, code):
del self.holding[code]
self.holding codes.remove(code)

def get holding(self, code):
i I B AR SR BUZ B SR R R 1
:param code: MEZEARHD
treturn: FEOXGR, WREAZBEENRE, Wik [FEINone
if code in self.holding codes:
return self.holding[code]
else:
return None

ERREIRAEAREINE " e X3
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def adjust_holding volume_ at open(self, last date=None, current_date=None):

mmnn

TFHRT, L PEFFE IR TR
:param last_date: [— 15 H

2 f= _ a ] . A2
:param current_date: 5Fi% %5 H R g‘ #&j% 3\*9\ & + 35'{{:41}%] ﬁ ’lu‘f ez

mmnn

if last_date is not None and len(self.holding codes) > O:
for code in self.holding codes:
try:

dailies = self.dm.get k data(code=code, begin date=last date, end_date=current_date)

if dailies.index.size ==
dailies.set_index(['date'], 1, inplace=True)
current_au_factor = dailies.loc[current_date]['au_factor']
before_volume = self.holding[code][ 'volume']
last_au_factor = dailies.loc[last _date]['au_factor']

after_volume = int(before volume * (current_au factor / last _au factor))
self.holding[code][ 'volume'] = after_volume
print('FHF ORI, %s, %6d, %10.6f, %6d, %10.6F' %
(code, before volume, last au factor, after_volume, current_au factor),
flush=True)
except:
print(' FFOEHER, KAEHEIR: %s, %s' % (code, current_date), flush=True)
traceback.print_exc()
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def get_total value(self, date):

M AR~ TR B, T ORI L~ W iE 8 — AT

:param date: [7#]
total _value = ©
dailies = self.dm.get _stocks_one_day _k data(list(self.holding codes), date=date)
if dailies.index.size > O:
dailies.set_index(['code'], 1, inplace=True)
for code in self.holding codes:
try:
holding stock = self.holding[code]
value = dailies.loc[code]['close'] * holding stock['volume']
total_value += value

# THE A

profit = (value - holding stock['cost']) * 100 / holding stock['cost']
# TR H

last_value = holding_stock['last_value']

one_day_profit = (value - last value) * 100 / last_value

# P HWE

self.holding[code]['last_value'] = value

print("'fifr: %s, %10.2f, %10.2f, %4.2f, %4.2f' %
(code, value, last value, profit, one_day_ profit))
except:

print (" iFEULEER K441 %s, %s' % (code, date), flush=True)

return total_value
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# -*- coding: utf-8 -*-

from util.database import DB_CONN
from abc import abstractmethod

5 5 LB

class BaseSignalComputer:
def __init_ (self, name):
self.name = name
self.collection = DB_CONN[name]

@abstractmethod

def compute(self, begin_date, end_date):
THRARE A BIE S, Al 28 e b
:param begin_date: JF4HHM
:param end_date: %53 H

pass

n“\'

40

T+ H g K E

SEMF A LB NNSE 28

S5 PR

ChinaHadoop.cn



# -*- coding: utf-8 -*-

£ aK& £ 210a 446454

from .base_signal computer import BaseSignalComputer
from util.stock util import get _all codes

from data.data_module import DataModule

from pymongo import UpdateOne

import traceback

2 H K EZNTE 77 10 H B2 A A

class DailykBreakMA1@SignalComputer(BaseSignalComputer):
def _init_(self):
BaseSignalComputer. init (self, 'daily k _break male')

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

1575 HAIA 915 5

:param begin date: 45 /HH
:param end_date: ZEH7[HH

codes = get _all codes()

dm = DataModule()
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for code in codes:
try:
df_dailies = dm.get_k_data(code, autype='hfq', begin_date=begin_date, end_date=end_date)

if df dailies.index.size == O:
continue
# 1t5HmALe

Z aK&#210a ¥ L6aE5

df_dailies['ma'] = df_dailies['close'].rolling(10).mean()
# TR KGR AIMALe ) 2 {E
df dailies['delta'] = df _dailies['close'] - df_dailies['ma']

# MERA S fimafliclosedl

df dailies.drop(['ma', 'close'], 1, inplace=True)

# FIWr RS A
index_size = df_dailies.index.size
breaks = [9]
for index in range(l, index_size):
# ARG ET H OV RRES, MEmEL1IHAZ 51
if df_dailies.loc[df_dailies.index[index]]['is_trading'] is False:
count = 10
while count > @:
index += 1
count -=1
breaks.append(9)

index += 1

last = df _dailies.loc[df dailies.index[index - 1]]['delta’]
current = df_dailies.loc[df_dailies.index[index]]['delta’]

# [ LRGN, RN RO -1, AR REve
break_direction = 1 if last <= @ < current else -1 if last >= @ > current else ©
breaks.append(break_direction)

# BB TR S
df dailies['break'] = breaks

ERMSRA T ARETINE 20 [1[E ==
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# 5 H I N5 . o b
df_dailies.set_index(['date'], 1, inplace=True) % a K?,}Qﬂ- 210 & 39 ?,?Qéf] 1z 51t -

# MEEAHEME A trade_statusfldeltaZi#iz gl

df _dailies.drop(['is_trading', 'delta'], 1, inplace=True)
# HORBE R H

df dailies = df_dailies[df _dailies['break'] != 0]

# K155 RAF R HHE =
update_requests = []
for index in df_dailies.index:
doc = {
'code': code,
'date': index,
# Ji, 1A EREE up, [ FREE down
‘direction': 'up' if df_dailies.loc[index]['break'] == 1 else 'down'
}
update_requests.append(
UpdateOne(doc, {'$set': doc}, upsert=True))

if len(update_requests) > O:
update_result = self.collection.bulk write(update_requests, ordered=False)
print('%s, upserted: %4d, modified: %4d' %
(code, update_result.upserted_count, update_result.modified count),
flush=True)
except:
traceback.print_exc()
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# -*- coding: utf-8 -*-

from abc import abstractmethod

(EREAIIERSS

class BaseSignal:
def _init_ (self, account):
self.account = account

@abstractmethod
def is_match(self, code, date):

B AR N R RS/ EEME S
:param code: EZEARAY

:param date: Hf

:return:

pass

o
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# -*- coding: utf-8 -*-

from data.data_module import DataModule
from .base_signal import BaseSignal
from util.database import DB_CONN

MHKZE T 10 H 4

class DailyKCloseDownBreakMalo(BaseSignal):
def init_ (self, account):

def

BaseSignal. init_ (self, account)
self.collection = DB_CONN[ 'daily k_break male']

is_match(self, code, date):

R SAEREHMFE Y HKE T FE1e0H AR E S

:param code: ZEIRCHD

:param date: HI

:return: True/False, True - & False - IfF&

count = self.collection.count({'code': code, 'date': date, 'direction’:

3 a KL T %10 a 3§ £

"down'})

return count == 1
BEXMF A LB INE 33
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# -*- coding: utf-8 -*-

from data.data_module import DataModule
from .base_signal import BaseSignal
from util.database import DB_CONN

MHKZ FfE1eH 4

class DailyKCloseUpBreakMalo(BaseSignal):

def

def

__init_ (self, account):
BaseSignal. init_ (self, account)
self.collection = DB_CONN[ 'daily k_break male']

is_match(self, code, date):

R B HAE Y HKE Bh1e H ARG S

:param code: MZZEARAY

:param date: HI

:return: True/False, True - ff& False - A&

count = self.collection.count({'code': code, 'date’

% a K& L %108 # 4,

. date,

"direction':

'up'})

return count == 1
BEAMFTRAELHBE IS 34
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Backtest Result
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# -*- coding: utf-8 -*-

from .atr position import ATRPosition

class PositionPolicyFactory:
@staticmethod
def get_add_position_policy(account, strategy option):
name = strategy option.properties['add_position’]
if 'atr' == name:
return ATRPosition(account, strategy option)

# -*- coding: utf-8 -*-

from abc import abstractmethod

class BasePosition:
def __init_ (self, account, strategy_option):
self.account = account
self.strategy_option = strategy_option

ATRAe 4 — 1. £

ATR#e A — & £

@abstractmethod

def update_holding(self, code, date, update_holding):
pass

@abstractmethod

def compute position(self, code, date):
pass

@abstractmethod

def get_add_signal(self, code, date):
pass
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# -*- coding: utf-8 -*-

from .base position import BasePosition
from util.database import DB_CONN

from pymongo import DESCENDING

from pandas import DataFrame

from data.data_module import DataModule
from datetime import datetime, timedelta
import traceback

class ATRPosition(BasePosition):
def __init_ (self, account, strategy _option):
BasePosition.__init_ (self, account, strategy_option)
self.dm = DataModule()

def update_holding(self, code, date, updated_holding):
B, HRIRE R ATR, IIa R AL
:param code: EZEAHY
:param date: HI
:param updated_holding: FE¥#7/5 HIHE (0K

try:
existing holding = self.account.get_holding(code)
if existing _holding is not None and 'atr' not in existing_holding:
atr = self.compute_atr(code, date)
if atr is not None:
updated_holding[ 'atr'] = atr
updated_holding[ 'add_times'] =
self.account.update_holding(code, updated_holding)
except:
print('IHGEKE, FHFFCREERN, KAEHR, BEMRE: %s, HM: %s, ' % (code, date), flush=True)
traceback.print_exc()
=1 [ji=1
BRI AR E AR E TUNE 44 &5
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def get_add_signal(self, code, date):
MRFFEMEEKE, WitEneES

:param code: JZEACHY
:param date: H#

ireturn: MEES, WHREHNIRENone, EFHESEHE: code - BEM, position - &

dd_si 1=N >
add_signal = None ATR Ao 4 — it B fo 045 %

try:

df daily = self.dm.get_k _data(code, autype=None, begin_date=date, end_date=date)

if df_daily.index.size > ©O:
holding stock = self.account.get_holding(code)

df _daily.set_index(['date'], 1, inplace=True)
daily = df_daily.loc[date]
if daily ['is_trading']:
au_factor = daily ['au_factor']
# ATR
atr = holding_stock['atr'] / au_factor
# NG
add_times = holding stock['add_times']
# RN, LR A SRR b
last_buy price = holding stock['last_buy hfq_price']
hfg_close = daily['close'] * au_factor

# REZINEAR MigEE E—Ming r+ate

if add_times < 4 and hfq_close - last buy price > atr:

position = self.compute_position(code, date)
add_signal = {'code': code, 'position': position}
except:

print("HHEINGESE, KAEER, REMNRE: %, H#: %s' % (code, date), flush=True)

return add_signal

SEMF A LB NNSE 45
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def compute_atr(self, code, date):
THHATR
:param code: MXZZACHD
:param date: H

:return: ATRIJME ATR A= 4 — ++ A ATR

minute cursor = DB_CONN[ 'minute'].find(
{'code': code, 'time': {'$lte': date + ' 15:00'}},
sort=[('time', DESCENDING)],
projection={"'date': True, 'time': True, 'close': True, 'high': True, 'low':
True, ' _id': False},
limit=60)
minutes = [minute for minute in minute_cursor]

if len(minutes) >= 60:

before date = (datetime.strptime(date, '%Y-%m-%d') -
timedelta(days=20)).strftime('%Y-%m-%d")
df daily = self.dm.get k data(code, autype=None, begin date=before date,
end_date=date)
if df _daily.index.size ==
return None

df daily.set index(['date'], 1, inplace=True)
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atr_df = DataFrame(columns=["'tr'])
for index in range(1l, len(minutes)):
minute = minutes[index]

minute date = minute[ 'date’] ATR 4o & — 1t ﬁ'ATR

try:
au_factor = df_daily.loc[minute_date]['au_factor']
high = minute['high'] * au_factor
low = minute['low'] * au_factor
pre_close = minutes[index - 1]['close'] * au_factor
atr_df.loc[index] = {
"tr': max([high - low, abs(high - pre_close), abs(pre _close - low)])
}
except:

print("TFHEATRA ST, BEMRM: %s, P2k HMA: %s' % (code, minute_date),
flush=True)
traceback.print_exc()

atr = atr_df.rolling(window=60).mean()[ 'tr'][59]
return atr
else:
print('INEHKEE (ATR) , 72Bh&BuEA e, BEEM: %s, HEl: %s, ohZd: %2d’
% (code, date, len(minutes)), flush=True)
return None
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ATR#e & — t H 4o & 242

def compute position(self, code, date):

mnmmnn

TN EZ RGN, EEREVE G, W #/70.015
:param code: HZ{CHY

:param date: [

sreturn:

amount = self.strategy option.capital() * 0.015
return amount
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Backtest Result
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# -*- coding: utf-8 -*-

from .fix _stop loss import FixStoploss

class StoplLossFactory:
@staticmethod
def get stop_loss policy(account, strategy option):
name = strategy option.properties['stop loss']
if 'fixed' == name:
max_loss = float(strategy option.properties['max_loss'])
return FixStopLoss(account, max_loss)

BRI AR SRETINE 4 m L PR

ChinaHadoop.cn



# -*- coding: utf-8 -*-

from abc import abstractmethod

class BaseStoplLoss:
def __init__ (self, account):
self.account = account

@abstractmethod
def update holding(self, code, date):

b TS Men i qih R =Y EPSY

:param code: EEARNY
:param date: Hilj

pass

@abstractmethod
def is stop(self, code, date):

75 T 2 1L

:param code: MZZEACHY
:param date: Hilj
:return: True - IE#i False - A1b#

pass
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# -*- coding: utf-8 -*-

from .base stop loss import BaseStoploss
from data.data_module import DataModule

class FixStoplLoss(BaseStoplLoss): ﬁi %J}- /‘f')?l

def __init_ (self, account, max_loss):
BaseStopLoss.__init__ (self, account)
self.max_loss = max_loss

def update_holding(self, code, date):
pass

def is_stop(self, code, date):

SV e SEAE 2 T H 12 5 7 2

:param code: KZEAHY

:param date: HI

:return: True - 14, False - A1b#

holding_stock = self.account.get_holding(code)

dm = DataModule()

if holding_stock is not None:
df_daily = dm.get_k_data(code, autype=None, begin_date=date, end_date=date)
if df_daily.index.size > ©O:

df_daily.set_index(['date'], 1, inplace=True)

profit = (holding_stock['volume'] * df _daily.loc[date]['close'] - holding stock['cost']) \
* 100 / holding_stock['cost']

return (profit < @) & (abs(profit) >= abs(self.max_loss))

return False
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# -*- coding: utf-8 -*-

from .base_stop loss import BaseStoploss
from data.data_module import DataModule

class TrackingStoplLoss(BaseStopLoss):
def __init__ (self, account, max_loss):
BaseStopLoss._ _init__ (self, account)
self.max_loss = max_loss
self.dm = DataModule()

def update_holding(self, code, date): 3B g2 .k 43 — Sﬁéﬁ‘fﬂ%“‘

miIin

EIIF IR E O
:param code:
:param date:
:return:

mimn

df daily = self.dm.get k data(code, autype='hfq', begin date=date,
end_date=date)
if df_daily.index.size > O:
df daily.set _index(['date'], 1, inplace=True)
close = df _daily.loc[date]['close’]
holding = self.account.get holding(code)
if 'highest' not in holding or holding['highest'] < close:
holding[ 'highest'] = close
self.account.update holding(code, holding)
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def is stop(self, code, date):

mnmnn

AR T 25 Fi H A2 7 77 2l
:param code: WZCHY Bk - #l RS EZ LR
:param date: /14

sreturn: True - I[77, False - Pil-77

mnmnn

holding stock = self.account.get holding(code)
if holding stock is not None:
df daily = self.dm.get k data(code, autype='hfq', begin_date=date,
end_date=date)
if df _daily.index.size > 0:
df daily.set_index(['date'], 1, inplace=True)
close = df_daily.loc[date]['close’]

if 'highest' in holding stock and close < holding stock[ 'highest']:
profit = (close - holding stock['highest']) \
* 100 / holding stock['highest']
return (profit < @) & (abs(profit) >= abs(self.max_loss))

return False
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# -*- coding: utf-8 -*- N LS s

from .fix_stop_loss import FixStoplLoss
from .tracking stop loss import TrackingStoplLoss

class StopLossFactory:
@staticmethod
def get stop loss policy(account, strategy option):
name = strategy option.properties['stop loss']
if 'fixed' == name:
max_loss = float(strategy option.properties['max_loss'])
return FixStoplLoss(account, max_loss)
elif 'tracking' == name:
max_loss = float(strategy option.properties['max_loss'])
return TrackingStopLoss(account, max_loss)
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# -*- coding: utf-8 -*-
from .fix_stop_profit import FixStopProfit

class StopProfitFactory:
@staticmethod
def get stop profit _policy(account, strategy option):
name = strategy_option.properties['stop_profit']
if 'fixed' == name:
max_profit = float(strategy option.properties['max_profit'])
return FixStopProfit(account, max_profit)
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# -*- coding: utf-8 -*-

from abc import abstractmethod

= ¢
class BaseStopProfit: sk 69 A4

def init (self, account):

self.account = account
@abstractmethod
def update holding(self, code, date):

BRI —E

:param code: Xzﬁftﬁ%

:param date: H

pass
@abstractmethod
def is stop(self, code, date):

re 1 i 2 1B 45

:param code: MZZfLHD

:param date: Hj

:return: True - 1E#i False - Alkdi

pass
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# -*- coding: utf-8 -*-

from .base stop profit import BaseStopProfit
from data.data_module import DataModule

class FixStopProfit(BaseStopProfit): ﬁi %JL ﬁ

def __init_ (self, account, max_profit):
BaseStopProfit.__init__ (self, account)
self.max_profit = max_profit

def update_holding(self, code, date):
pass

def is_stop(self, code, date):

Flbr 2 AR E LR, MAETEEE, Wik&

:param code: KZEAHY

:param date: HI

:return: True - 1:%, False - A IE#E

holding_stock = self.account.get_holding(code)

dm = DataModule()

if holding_stock is not None:
df_daily = dm.get_k_data(code, autype=None, begin_date=date, end_date=date)
if df_daily.index.size > ©:

df_daily.set_index(['date'], 1, inplace=True)

profit = (holding_stock['volume'] * df _daily.loc[date]['close'] - holding stock['cost']) \
* 100 / holding_stock['cost']

return profit >= self.max_profit

return False
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def update_holding(self, code, date):
SRR G T 5 5 WS e Y B e
:param code:
:param date:
:return:

df daily = self.dm.get k data(code, autype=None, begin_date=date, end_date=date)
if df_daily.index.size > 0:

df daily.set _index(['date'], 1, inplace=True)

close = df _daily.loc[date]['close’]

holding = self.account.get holding(code)

current_value = holding[ 'volume'] * close
if 'highest_value' in holding:
if current_value > holding['highest value']:
holding[ 'highest_value'] = current_value
self.account.update_holding(code, holding)
else:
# HWRGOAEE T s s
profit = (current_value - holding[’cost']) * 100/holding[’cost’]
if profit > self.max_profit:
holding[ 'highest_value'] = current_value
self.account.update_holding(code, holding)

BRI AR SRETINE - L PR

ChinaHadoop.cn



def is stop(self, code, date):

FIWT R EEAE AT H S SR b A, R A aT A T i s W R O 2R 2 TR e e, Wik
:param code: MXZZACHD
:param date: Hi#f BHEEG R KT Fe L4 T
:return: True - IE#, False - A IE& L) SLO o e B

HeREEZLR

holding stock = self.account.get holding(code)
if holding stock is not None:
df daily = self.dm.get k data(code, autype=None, begin_date=date, end_date=date)
if df daily.index.size > 0:
df daily.set _index(['date'], 1, inplace=True)
current_value = df_daily.loc[date]['close’'] * holding stock[ 'volume']
# IFE R E
if 'highest value' in holding stock and current _value <
holding stock[ 'highest value']:
profit = (current_value - holding stock['highest value']) \
* 100 / holding stock[ 'highest value']

return profit < @ and abs(profit) >= abs(self.profit_drawdown)

return False
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# -*- coding: utf-8 -*-

from .fix _stop profit import FixStopProfit
from .tracking stop_profit import TrackingStopProfit

class StopProfitFactory:
@staticmethod
def get stop profit policy(account, strategy option):
name = strategy option.properties[’'stop_profit']
if 'fixed' == name:
max_profit = float(strategy option.properties['max_profit'])
return FixStopProfit(account, max_profit)
if 'tracking' == name:
max_profit = float(strategy option.properties['max_profit'])
profit_drawdown = float(strategy option.properties['profit_drawdown'])
return TrackingStopProfit(account, max_profit, profit_drawdown)
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