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5

() initialize(context):

7

8

9 g.security '000002 . XSHE"
10
11 set_benchmark (' 000300.XSHG")
12
13 set_option('use_real_price', True)
14
15 set_option('order_volume_ratio', 1)
16 :
17 set_order_cost(OrderCost(open_tax=0, close_tax=0.001, \
18 open_commission=0.0003, close_commission=0.0003,\
19 close_today_commission-0, min_commission=5), type="stock"')
20
pal run_daily(trade, ‘every_bar"')
22
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24 trade(context):

25 security = g.security

26

27 nl 5

28 n2 10

29

30 close_data = attribute_history(security, n2+2, "1d', [‘close’'],df=False
D

32 ma_nl = close_data['close’'][-nl1l:].mean()
33

34 ma_n2 close_data[‘'close’'][ n2:].mean()
35

36 cash context.portfolio.cash
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39 ma_nl ma_n2:

40

41 order_value(security, cash)

42

43 log.info("Buying %s" (security))
44

45 :

46 ma_nl < ma_n2 context.portfolio.positions[security].closeable_amount > 0:
47

48 order_target (security, 0)

49

50 log.info("Selling %s" (security))
51

52

53 record(ma_nl-ma_n1l)

54

55 record(ma_n2=-ma_n2)
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Active Portfolio Management: A Quantitative Approach for Providing Superior Returns and Controlling Risk (2th Edition)
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Wychkoff Trading Tools and Techniques
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Security Analysis: Sixth Edition
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