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» Prices are determined by the interaction of supply and demand.
» Only participants who actually trade affect prices, and better-informed

participants tend to trade in greater volume.
» Price and volume reflect the collective behavior of buyers and sellers.

SR

&

» Market prices reflect both rational and irrational investor behavior.
> Investor behavior is reflected in trends and patterns that trend to repeat and can
be identified and used for forecasting prices.
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» Advantages of technical analysis:

e Actual price and volume data are observable.

e Technical analysis itself is objective (although require subjective judgment), while much
of the data used in fundamental analysis is subject to assumptions or restatements.

e |t can be applied to the prices of assets that do not produce future cash flows, such as
commodities.

e |t can also be useful when financial statement fraud occurs.

» Disadvantage:

e The usefulness is limited in markets where price and volume data might not truly reflect
supply and demand, such as in illiquid markets and in markets that are subject to
outside manipulation.
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DIF: 0.444 4 DEA 0.

#NNELERERE
import talib
import numpy as

#Technical Analysis
np

Library

#HEEEAR

start = '20140701' i‘J\E\ i« ST EIIRIA A ( '2015-01-01" , '20150101" )

end = ‘20150501

benchmark = 'HS3@0' # H’«H%

universe = set_universe(' HSB@G‘, start) # iE5 : THUEENRERTEE; T BlstartHR)

freq = 'd’ # R H CLETRISRES

refresh_rate = 1 EB53HIhandle_datakiE]

HWIAHIREE (P ) B8

#accounts HFHIEA | ({FE —MNBRE—NKF | TS —NEYRANEIZIKF A

accounts

{

‘fantasy_account ' :

AccountConfig(account_type='security', capital_base=10000000) #¥ia{l

¥

#AREE B

max_history_window

60 # LHERECHIBATEISHIAT

fastperiod = 12 # PREEEIR

slowperiod = 26 # BLEE
signalperiod = 9 # signal HEEHA
#NAWEENIASE | JEBBCIRKF R IIF , 2BRIET—R

def initialize(context):
return
#handle_dataBREi2SEEHI
#handle_dataeR#{GiC 2]
def handle_data(context):
timing(context)|

#H , BATHEREEZNNE
SEZSHR |, X

EIEEIRIREN SS4ER , ITREEEE
ERESIRBEIBIRE freq KIREWHIAH

. Yifreq='d"

def timing_Basic_MACD(context):

macdBAEDIF LEFDEARTSEN |, fEDIF REFDEARTSEIH A R )
#HETOUERNRE , SRRRBAIREI100005T (OIS : K% )
#EURIREN (EAERSY ) « IREEIKS , AIEHREIREE , IS8R , 1ISO8URE | IkF SRR

account = context.get_account('fantasy_account')
context.get_universe(exclude_halt=True)
history = context.history(current_universe,

security_position = account.get_positions()

current_universe

‘closePrice’, max_history_window, rtypes='array')

cash = account.cash
#IZEIHEEARS « SRELSAIRY Sfdbuylist
buylist = [] #RARI ST 251
for sec in current_universe: R Rl L
close = history[sec]['closePrice’] #RAURE
DIF, DEA, MACD = talib.MACD(close, fastperiod=fastperiod, slowperiod=slowperiod, signalperiod=signalperiod)
if MACD[-2]<@ and MACD[-1] > @ and sec not in security_position: # DIF F%fDEA, BER®
buylist.append(sec) #ER s e MAMISLF
elif MACD[-2]>@ and MACD[-1] < © and sec in security_position: # DIF FEDEA, HEIHG
order_to(sec, @) # @fgt
cash += security_position[sec].amount * context.current_price(sec) # fhitsitigsys 7 : cont

# security_positio
#IEGPUTRS
d = min(len(buylist), int(cash) // 100000)
for sec in buylist[:d]:
order(sec, 100000 / context.current_price(sec))

= # PILAEANRORRSHR | ANRBEAE , QTN

#ETOERNRE , §) 5

10000

def timing(context):
timing_Basic_MACD(context)

#ELFEtiMACD BRI AR AT
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AFSFRRYE I fantasy_account (REIKF ) | E/MERECE
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RAENRSIRS « REGARE , MRRESTNTH

Yfreq="m'BT , BHEFEHE R,
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R
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secittZEmax_history_w
#taliblHHMACDLt

ext.current_price(sec) EiRHlseclIEAIMNIE

« amount SRV SLAR Z2HY

n[sec]
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#EURIREY (EAIRRS ) [ IRBEWS , TTHIRRRE | MEEE  ISORR , ISR
account = context.get_account('fantasy_account') #HRAUSEENIBRERK, ( fantasy_account )
current_universe = context.get_universe(exclude_halt=True) HRECSHIBRMERNIFTEAT fH& 2R (universe )
history = context.history(current_universe, 'closePrice’, max_history_window, rtype='array') #Zid36eN3r5 HEIKIEH ki D
security_position = account.get_positions() #FEEYR | KERERENERESSLT | BlSeHEAT B REST
cash = account.cash HRBRERIK B TR B S EE
AN !
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> EHAERE:

e WVAD ( William's variable accumulation distribution ) , E—FEAZE=INMNNNIEN T5FR.
BFUNENAENZEWEZMNEE , LEWNHFZEERIEE,

o ZIBICHEHETEM—RKPHEIIWE ZENNG , iSRG ERNCRAED |,
iz FRONIMASTIE |, KEUE X 5 B RSESIRIE DL , LMENEH RN E
b, B2LETFIX. RALREENXHRZE.

o WIRKIEZ FRENEK , BIREWVADTRRIE , KFRESAILIEA |, WATRIZEE
HIERR, WNRKEZ FRISTIERK |, BIREWVADTRLIEE , (KFERLEHRISLHEE | It
B RIZSEHAREE, WVADIEfRZ (8] , BRI ATt REEIESEE |, kR
KEHRGRE. Bt , KEIEEESFER  IReMVEREN— , MizZE—Em
REEIRA |, RETAIRIBWVADISHEARZ R LSE |, LUKEFRIT B SRR,

o WVADHJITE AT

——— Vol _
High_; — Low_; Fromme-t

> IR{ESRRE :
o SCAFIN : DIFLEZEDEA , EARRE
o SEHHIN : DIFFEEDEA |, SEHARE
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#IEREREE | T« TR GBI IR Ts ignal L) , FIVAAISIAtalib
import numpy as np
import pandas as pd
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EiEHE

#AECEITRES
start = '20160501"
end = '20161101"
benchmark = 'Hs3ee’ #
Universe = set_universe(
freq = 'd’' # /A
refresh_rate = 1 # §X7

WiE i SR ERIAZEL ( '2015-01-01" , ‘20150101 )
i8]

start) # IESH : ATHULRIRERGERE, F: Wstart ISR Esurvival bias
i

, IS5 AHMaE

‘handle_dataiR#{

#AIREE (IKF ) 38
#accounts I , REREEFTENKS , IFAPES—MNERFZ—NKT , IS —NENNEMZIKFRIIAEER | AREF PRI Ifantasy_account (IREIKF ) | EENES
accounts = {

'fantasy_account': AccountConfig(account_type='security', capital_base=10000000) #{JIAIIRAEMMENF, @ REARMMARE  WKIRESFITH

}

#NEWRERSE
buy_threshold = 8 # LA[@E
sell_threshold = & # il

#at 15, IEBACIERKA IR TIE , @BRET R
#EN . BOAERIERIEEIS SR 24K
def initi t):
wvad = Signal('WVAD') #ENZAWADKYES |, TERABUE 24K

, Quartz ERSEMRKBES AKX E RIS SEE,

context.signal_generator = SignalGenerator(wvad) #4

& T TERIREANNE | BIF 7
CRFR X RYAIRERAE freq IRE

#handle_dataB iR REHTR
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def timing_Basic_WVAD(context):
##tbasic_WVADEATEWVAD>BISEN , TEWVAD<eRSEH (1AM : T )
#HETOEENEE  SRRESARE 10000  ( BIEHE : KiE)

#EEIRE (BFIEES ) - RBEWS , AIURARE |, IFOHR , INF SRR ; 7T : BT EMARIREHIESHIE , FRsREUNT

account = context.get_account('fantasy_account') #RAUEEENIEIKF (fantasy_account )

current_universe = context.get_universe(exclude_halt=True) #IRECEBIBMERRIMOFTE AT BUE MRS (universe )

#history = context.history(current_universe, ‘closePrice', max_history_window, rtype='array') #&idZ%6e/3:53 AR FLEMACD

security_position = account.get_positions() WRVHER |, KEERENEMOESELT |, A OHMEA T oS R HAST
cash = account.cash #REUREEAKF A TR BB SRS

#FEIHEREARS « SRECHAIRY MiTbuylist
buylist = [] #MAWISERIEES R
for sec in current_universe: #RBFHTERHURRAES ; i « ANZREEIT T IEBORES | IXRR ROEH AR ST
if context.signal_result['WVAD'][sec] > buy_threshold and sec not in security_position: #HZsecHIWADISSHEUEATINREME (o) , LHEE , BAHD
#context.signal_result['WVAD' ]J[sec] AFERZEsec/EHINIWADSSEYE

buylist.append(sec)
elif context.signal_result['WVAD'][sec] < sell_threshold and sec in security_position: # BZsec[WVADSSHIAIE/NT==HETE (o)
cash += security_position[sec].amount * context.current_price(sec) # fhiFSEHBIEEEAIIKALAT , 3F @ context.current_price(sec) &

# security_position[sec].amountiRENMISLIRE=MTE =

7538 BAES
KEls eclRERLRIMNTE

#ZSPUTERS
d = min(len(buylist), int(cash) // 10e000) # FIITANNIME=ME , MBEEETE , REAZES
for sec in buylist[:d]:

order(sec, 100000 / context.current_price(sec)) #ETOUEENEE  SRRESEARE I 100005T

def timing(context):
timing_Basic_WVAD(context)  #MTWVADISFRAVERIED%
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wvad = Signal('WVAD') #TEMEIWADRHES | TERABUEL 24K
context.signal_generator = SignalGenerator(wvad) #/=(55 , Quartz {ERREFBUARKIES TR IEEIX BN EESEE.

- (5S8R
for sec in current_universe: #BHATE A HURARE ; i T ERRRES | KRB NIRRT
if context.signal_result['WVAD'][sec] > buy_threshold and sec not in security_position: #[3Z=secHIWVADISSHEUEATINRIE (o) , THEHE , BLES
buylist.append(sec)
elif context.signal_result['WVAD'][sec] < sell_threshold and sec in security_position: # A3ES fENFEHmE (o) |, S2h38% , BEES
cash += security_position[sec].amount * context.current_price(sec) # fhitS2tHRE=EHIIKFEER , ,I context.current_price(sec) 2ikElseclRELFING
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> BEFRE :

e RSI ( Relative Strength Index ) , MFRABXIIRISISEN , BIE/RER. B/RE ( Welles
Wilder) xR R A TFHAERSESE |, FRANIERIMERZHERFBADTF , SRER
Ir—ERATIE)_E kAN N EXIBE AL RS R — T E2£I8TR . BNRTFRHRZF |
FEATRAIEFXIEEEEER

o RSN :

RSI=100-100/(1+RS)
v Hrh RS = —ERATHAR YA ERKIEE / —ERATHA S TRAIERE | —RCRF14
MRZBBIEREEN
v RSIFY(EIHZ0~100 , —fIASET 308 FHEsEHA , = F708hF#B3LHA
> IRESRRS -
o SCAFKRM : RSI<30#BSE, ENRRE
o SEHZMF : RSI>70#BE, SEHARE
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#NNEREEE
import talib #Technical Analysis Library

import numpy as np

#AEIIIRSEE
start = ‘20140701' # [MEMBHARIE) 7T : TR ERAHL ( 2015-01-01" , '20150101" )
end = '2e150501" # [EUESEREE)

benchmark = 'Hs3ee' # HREXZEfNE
universe = set_universe('Hs3ee', start) # iEFilh: AJEUEERIRENTE; i BlstartHEASEFIIEsurvival bias
freq = 'd’ # FAEIZEEINIRIRRS

refresh_rate = 1 # BRFXE , 525

& —#B55handle_dataiRE]

#MEWIREE (IKF) 28
#accounts AFERRR | RFERBEMBHK, , MFHPE—MNERFE—NKF , ME—MNENNAME XK EWIAER | ARRFRI0E I fantasy_account (RZEMKF) |, ENIENES
accounts = {

'fantasy_account': AccountConfig(account_type='security', capital_base=10000000) #¥IIAIVIRABAIMENS : RARMMARE  VIARELTNITH

}
#ALERRSE
N =14 # BAEOKE

buy_threshold = 30 # LAEE
sell_threshold = 70 # SzHiE(E

#AWEINIAL | IRIECIRIKF NI TIE , 2RRIET R
def initialize(context):
return
#handle_dataF#RFEAROEL , BT HERBEZNNS | SIFHIRRI , 55540  ITRSTE5BE.
#handle_dataFB#LICRENEREIMZSHS , X NEHSRIBEIUSTER freq FNREHEM. Lfreq="d'i , BXEFEM R , YUfreq="m 8 , ESHHIFH IR,
def handle_data(context):
timing(context)
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def timing(context):
timing_Basic_RSI(context)  #ETEAlRSIENANVIEAIHES

def timing_Basic_RSI(context):
##timing_Basic_RSIENATERSI<30if
#HETOUEBRNSRE  SRRREX

OTERST>7QMSTEH (MR :
71000071 3

#EUEIREN (iBFBERSY ) T, PIBHRERE , (iR
account = context.get_account('fantasy_account')
current_universe = context.get_universe(exclude_halt=True)

ORI SEuiE

JREKF ( Fantasy_account )
RSN I £ 2

history = context.history(current_universe, 'closePrice', N+1, rtype='array') FEN+A

security_position = account.get_positions() #THBMIE | F—KEERENEH

cash = account.cash #IRURE

#FAVERERDS « IRHCSATAY fafibuylist

buylist = [] #ADIEHRISE)

for sec in current_universe: #WHFER ;i AEEREEIT T VEAR SRR | IZRBS ROEH kR
close = history[sec]['closePrice’] IRV B secid Fmax_history_window ( 60 ) KA

rsi = talib.RSI(close, timeperiod=N)[-1] #taliblRHHORSTIHEIER , IS HUINKIIRS THEHR

if rsi < buy_threshold and sec not in security_position: BERHG
buylist.append(sec) #EREEsec ARSI
elif rsi > sell_threshold and sec in security_position: # RSIHBEL , BERG
order_to(sec, @) # £Fpse
cash += security_position[sec].amount * context.current_price(sec) # AT SEHAREEEMINKA &4 , 3T : context.current_price(sec) RikHlsechd
# security_position[sec].amountiREUISZIERH 4k

#ZGPATERS
d = min(len(buylist), int(cash) // 1eeeee) # FILILAHIN
for sec in buylist[:d]:

order(sec, 100000 / context.current_price(sec)) #ETO(UEEIR
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#3. 1258 ZHES

order_to(sec, @) # SRBEN
cash += security_position[sec].amount * context.current_price(sec) # fEITSRHIRSEAIMKAEE , 7T context.current_price(sec) RiKHlsecRIUANME
# security_position[sec]. amount RERRSEAEEAIK R
#AZSPUTRES
d = min(len(buylist), int(cash) // 10eeee) # FIIEANIMRZILE , MIRAESFE , RIS
for sec in buylist[:d]:
order(sec, 100000 / context.curren t_price(sec)) #ETOUEENRE  BRVERAIRAITN100007T
2N/
31-4 S =

] 5T VIF SR EAIR A (e BEaE

> MFABIRERRIEFIR R RIE

> MFEHRAYRIAZEGY

> BEFMABIRHEIRE R RERE
> BEFMABIRNEIREREAEINER
> FHIEFEES : iEH0gE

32:4 g cEEza

) = vir SRR IR SR R SRR RIS (o) RIZHE

295s> GOLDEN FUTURE

> BAFRE:
e MFI ( Money Flow Index ) @—fBd BEAIRA SR RFUUESLAIEERER , HE
EHR ERKAOREL. TRRRIREL. RREIEINEE. MR ERMEESFIUIEYERET
HE, MRHEK , BERAEK , FRLAZMA > 8oft , —RARNESEHIEH ; Rz,
ZMFI < 208F , —READESIEHAISAD
o MFFIHELTUT :
v TP(Typical Price) = (close + highest + lowest) / 3
v HBEMWELTR MF = TP * volume
b t_rq I(TP>TPi_)MF;
v MR, = g%;Z:THIETPKTPi_l;MFi
v MFI=100-100/(1+MR)
v HEATPETAI—HTP , EXMFALE ; RZNUMF/IR ; £55it , EXETPETRD
—HTP, WHEMFEEZER. ZEEFT—HRE14
1RIESRRS
o SCNZAHF : MFI<20#85E, SEANRRE
o SEHEM : MFI>80#B3L, SEHERE

N
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#INEREREE ; T : TR ERY IREE)signal b , ARSI Atalib
import numpy as np
import pandas as pd

#at ALY

start = ‘20160201 # [IUEEARTIE T : SZRFFFPEMAZRIANS (' 2015-01-01" , '20150101" )

end = '20170201" # [E4SERA A

benchmark = 'Hs3ee' # HEEEEIE

universe = DynamicUniverse('Hs3ee') # IE¥ith : RIUEIRAOMSINGEME; WEIFE—HANIHS 3eeR B RS —HARKIES it
freq = 'd’ # FIEZKEEMEAERS

refresh_rate = 1 # BRAORG , 84325 AELIETE =R Mhandle_dataikii

#aIRE

& (I ) B
PN | (RFIREEFIOK | TIFspE — N iE— MK |, TS — NN HAENSR , AR PHIER Fantasy_account ( 192

F) | fEstER R
accounts = {
‘fantasy_account': AccountConfig(account_type='security', capital_base=10000000) #¥JIA{LISEENIMEK  : &

TR

¥

#AHERE B4
buy_threshold = 20  # L@
sell_threshold = 80 # ziHi@(H

#NAMEENIALE |, TREACIERAKF I T(F , £BSIEST
#EEERAICCIESHG , MERAIEHAIN A2 4R 20
def initialize(context):
mfi = Signal('MFI') #HHIMFIRI2 4R 14 , ANBITE RIS K14 K097
context.signal_generator = SignalGenerator(mfi) #/“/Ef5Scci2e, Quartz {ELLLERNMNAIKIHE

IR TBSEABSE
PR AE R X (B i S SEUE.

a8 r,wum i m.wr IR, EIBREURIRIY , R ESERM , ITRFIEEPAE,
S S B PMRYAHRIBEEIUSER freq MIGEIAM, %freq="d'i , BXWRAM R , Lfreq="m'BF , BHFHHEHE X,

#handle_databRiis 25 RS OBRE
#handle_dataBR#{7CiC 2 )
def handle_data(context):

timing(context)

|
35-4 =15 =

EF VRSB SR B R e BIEHE

GOLDEN FUTURE

mfi(context):
iEAEmfic20, MBSEATSEN |, fEcci>se, BLAYSEH
MmeE , SRR ARG 1000007T

#EURIREN (@RS ) wAMF, , THUREARE | IHOE , KPE
account = context.get_account('fantasy_account')

MsE ;3 T

RIS SIS, ARIREUNHES

i \rarta y_account )

SRR ERMNOR =) R \uv)\erse,
HUIES (Hs300 ) FRARERAIMF If5E
?, E— KR SHIEOIE

current_universe = context.get_universe(exclude_halt=True)
mfi = context.signal_result['MFI']

security_position = account.get_positions()

BAFeliEsRE L

cash = account.cash PR TR AN SENE

#IRATEEBEERSY : SRECSATNT fAflYbuy 1ist

buylist = [] #IAMISTAR =51 5

for sec in current_universe: #IRHAE P UR RS ; T : ANZREEINT 7 IR REE | 12RO NORD ISP SR
if mfi[sec] < buy_threshold and sec not in security_position: #8%seclImfifESHBUE/NTSEANENE (20 ) , A TFiBsEHY , BEHFG

#mfi[sec] RFEMBEseclEASIIMMF (S SHYE
buylist.append(sec)
elif mfi[sec] > sell_threshold and sec in security_position:
order_to(sec, 0)
cash += security_position[sec].amount * context.current_price(sec) # ftitztHiIEE/EAIIK

seclInfifSSHRUEATS2HEE (80 ) , AAFHEEH , BERG

i context.current_price(sec) 23k

S

# security_position[sec].amountiREUHISLARER2

iR
d = min(len(buylist), int(cash) // 100000) # AILAEAMIMEEE , MIRHSAE , RIAERS
for sec in buylist[:d]:

order(sec, 160000 / context.current_price(sec)) #ETO(EEIEE , ¢

QRS AIR

91000070

timing(context):
timine Rasic mfilcontext)  #EFmei {ZhHIEMEE

|
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ol AHEFES : ZRBES

#3. 18553  IBSHIRE
universe = DynamicUniverse('Hs300') # iE35ith : FAISHEIRAIRRSEATERE; MEIFE—HIHS 300l REMES—HARNIES !
universe = set_universe('HS300', start) # IESith : AIUERIRZATEE; T : BMlstartBRMSRIHLEsurvival bias

universe = StockScreener(Factor.PE.nlarge(10)) + ['000001.XSHE', '600000.XSHG']# IREIEASIAPEESANIOMEE , FHIN L FPLRITHIBRIRIT
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955> GOLDEN FUTURE

SREY

el B coistrI SR E RS

> CCHEIFRIERRIERIZ R R

> CCHEtRRIRIFEZEH

> BFccHBtirRISIRERISAMCIINR EE
> B FcolBirISWIRE RISAIEINER

go\-ﬂlill D

(YN
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Pl = F o R AR SRR RS RE RS () BEHE

> BFRFEE:

e CCl ( Commodity Channel Index ) , XFRAINEIER . EEERHHEAD T REHE &
{H4F(Donald Lambert) F20tH4E80FERIRH ., CCHERRRTHIMT A =R a4 THBLaBsE
BRN—FMEHER  EINERMN. N EEEREERBZERCBHESHHEE.
BT BB R —R, RS TFIELS KIS AZIE. B XAF
B ohhing | X—ma AR T EFLGS KRR TS KREIRAE.

o CCIANA :

Typical Price — SMAn(TP)

ccl, =

c- o, (TP)
v EAR Typical Price = (R + B=AEMN + W) /3, n—R&SRAI208040 , c— MR

0.015
v CCIHIEALTBEIMRS , En=20, c=0.015891ER T , —RRIANETF-1009485E , &F
100/9#B3L ( IEfRAL.SfEEE )
> IRESRRE :
o SEAFM : ccic-100#B3E, SEARREE
o SEHHEMYF : cci>100#B3L, SEHARE

Q\g\IRE% =
‘S RENE
956> GOLDEN FUTURE

FiiE (BB

PN CCHEHRAYRI F%EH)

; N
41-4 ENg (RN

PR B coEtRRIEWIR ARG IS R it TR

HNERERAE | 3T« BTSRRI signal HU) , FTURAISI Atalib
import numpy as np

GOLDEN FUTURE

EiEHE

import pandas as pd

#HaHEERTALE

start = '20150601" WA S SRR AIZRIA, ( '2015-e1-01" , ‘20150101 )
end = '20160601"
benchmark = 'HS3e@' # ©
universe = DynamicUniverse('Hs30e') # iF¥ill : AILAIRIIRENTEE; WiRE—IHHs 300l B/AAlE —HINHES b
freq = 'd’ # FAEEEENAYSEES
refresh_rate = 1 # BXA—RE , BN 2HEHSETE=F5Ihandle_datali]
sH SREEFTAIKS, , TG — MRS |, TS —MNEIRAEZKF IR | AT FPRIE A fantasy_account (BRERIKF ) | {EMAERACHE

accounts = {

'fantasy_account': AccountConfig(account_type='security', capital_base=10000000) #¥IIA{KIRAHMME : IRE@IPPARE , YIIREEFLTH

¥

#IAIERE 24
N = 20

buy_threshold = -100 #
sell_threshold = 100 #

BT , £BRIZIT—R
A2 4R 20K

#ADGECIEIERGE | fEBAEIEN

def initialize(context):

cci = Signal('cCI2e') #CCI5, CCI1e, cCI2e, ccIssFZarhARBHMMFITHCCI , BEMANSH )
context.signal_generator = SignalGenerator(cci) #/™4:(55cci20, Quartz ELLSEAANARIREISHTIARAEE SHYA
#handle_databR#UR FEEHIZOERE ks NS | EIESIEIREL , 4R, 1T Ho
#handle_dataR#TCiCREMER M JAIRIECIUSAZR freq 6 VA, Yfreq='d'B , BFWHA R, Lfreq="m' B , HEMHIHHE—R

def handle_data(context):
timing(context)

|
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BT colStiFi B RS SRR R SENE

def timing Basic_cci(context):
##basic_cciffiifEcci<-100, B2
#HETONERNRE , SBRRSHRAS

N\ , {Ecci>1ee, iBLATSEH
ii}1100007T

#ERIRAN (FEFHARS TR, PIHHREIR
account = context.get_account('fantasy_account')

current_universe = context.get_universe(exclude_halt=True)
cci = context.signal_result['cCI20'] ) (HS300 ) A
security_position = account.get_positions() B8 ey €57
cash = account.cash #RAURSI BT T

E : I ERRASRIAIE S |, A

N

#PEERBEERSY ¢ SREMAIAT mfdbuylist
buylist = [] #IANISEIR 225
for sec in current_universe: #IRPHATE A
if cci[sec] < buy_threshold and sec not in security_position: #@%EsecHccifs
#cci[sec]

+ BINZRREIT T IERRRRE | %R NG AR EE
WE/NFENEE (-100) |, ATl , BERKS
ectE4HAc c 1S SHUE

buylist.append(sec)
elif cci[sec] > sell_threshold and sec in security_position: # BEseclccilSSMMUEMATSZHENE (100) , ATIBIH , BEHG
order_to(sec, 8) # 2
cash += security_position[sec].amount * context.current_price(sec) # fditSEtHiRZISHINKAEEN , it : context.current_price(sec) Z2iKHlseclRZ24AIMNE
# security_position[sec].amountiRENMISEAGZSM 44 &k

#ZZPUTERSY
d = min(len(buylist), int(cash) // 20008) # PIAZAN)
for sec in buylist[:d]:

order(sec, 20008 / context.current_price(sec)) #HETOEENRE , SRRERAICEEN100007T

&, NERES

5, SEENERS

def timing(context):

®iEHE
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Il EFEERARNELIRE

> BFESREENEMIRERE
> BFHIFERENIRERE

N
46-4 H43 e

Pl BT ESRZEENEIRERE

> ESRBENESFEIERIFE R

> EFRBEIRAEEH

> BEFESREENSMIREREIAIERITRE
> BFESREENSEMIRERBIENESR

> BAERE
o [EZFLIBIEIEHR ( Donchian Channel ) 2HER B 3Z5% RRichard Donchian/&ZBERY ,
SEREANEM. 1ZEREER (—REE20 , BRNFERFRENTTLAKE
8, BRNEENATLL ) ARSESNIIRENRERTHIBNEANEENE | —_L-,;H\
BEENFNIIENR) , RZBERENFRRTIZEMCRAR. FEHNRER
MAMRENERBEN L TH. SNMEREEE T |, RIERINEEES | }'"
SENRE | BNIE8A TRBEE AT , kiR oy , MEEHRE
o EFTEEANTEATUT :
v EH  NBREEN
v T . NBRSEMN
> PRERRS :
o ENEM  NRWEN LFEFEE LM, TN ;
o SEHEM  MRKEBNTFESTTBE N , 2 ;

LN
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o e Rt AL 0L A At D AR ) AR 2 =EHE

#NNEFEUE
import talib #Technical Analysis Library
import numpy as np

#HEHEINIASE

start = '20150701' # [BIUISHARIE) i : SOSWMEIIZRAT ( '2015-01-01" , '20150101" )
end = '20160501" # [EIUEERETE)

benchmark = 'Hs3ee' # HEESEIRE

universe = DynamicUniverse('HS360') # It : AJ{HMEIRIIAERN)
freq = 'd’ # FRLENAIE

refresh_rate = 1 # BXAB—RE , BB 5AHSETE=HHHInhandle_dataliEl

WIS —HHs 300l SRR S —HANKES th

#AREE (P ) 38
#accounts HFEER | RFRBFMBAIWS, , MFHPE—MRREKT , ME—MENINAWEAZIKFIWIATER | ARFHRIE I fantasy_account (BREEIKF) |, EENEE
accounts = {
'fantasy_account': AccountConfig(account_type='security', capital_base=10000000) #{JIAMIRAEMREIK, @ WEARMAIRE , YIIRELT TS
}

#IAIRES
N =20 # BaEOKE

#MAWEIUIAS | IRRACIRIKFIIII T , £BRIET R
def initialize(context):

return
#handle_dataBREUE2HIENIORL , B8 7T HEHRIREAN
#handle_dataBHCTICROMEREIZZ R | XM RHSIR
def handle_data(context):

timine(context)

, DIEEIEIREL , Z5EEEMN , iTRETEEIE,
S freq HOREHIEM. Lfreq='d'f , BRBAEM R, Lfreq="n'8 , BHEMHRAME R,

def timing_Basic_DC(context):
##basic TOQRIATEMEIN FEFEERBE L4 , SEWPHIAEN | MBMEN TFESRIBE M, RBSTIHY
#ETONEENEE , BREESAIREN200007T

#HUBIRE (BAERS ) « ARSI | FIURERE , WEHIE , HO%uE , K ameis

account = context.get_account('fantasy_account') #IRBUEEE RIS (fantasy_account )
current_universe = context.get_universe(exclude_halt=True) #RBCEATR RN T HHR AR (universe )
history = context.history(current_universe, 'closePrice’, N, rtype='array') #EFEN (N=20 ) N5 BN REEAR
highest_price = context.history(current_universe, 'highPrice’, N+l,rtype='array') # HHUERAI21 55 BRISS N ER

lowest_price ontext.history(current_universe, 'lowPrice’, N+1,rtype='array’) # NERAT21M 325 A RIRIEN A
security_position = account.get_positions() #FIAE | FKEEASIVEROIES LT | IS CHEA el T
cash = account.cash #RIUREIKF AT AR S
#IEMIFEREERS « FRALSA sAbuy list
buylist = [] #YAIE
for sec in current_universe: #WHATARTGHR IR ; (T T EERRRRE | AR RIRY =
close = history[sec]['closePrice'] #
up = highest_price[sec]['highPrice']
down = lowest_price[sec]['lowPrice']
if close[-2] < up[:-2].max() and close[-1] > up[1:-1].max() and sec not in security_position: # WeiEth Fsroc Hih , BERG (RE0EE HEHAT )
buylist.append(sec) # KR EsecMA\BTFIE
elif close[-2] > up[:-2].min() and close[-1] < up[1:-1].min() and sec in security_position: # WERNTFocL R, BERFC (SSHPSI#T )
order_to(sec, @) # DFBsEH
cash += security_position[sec].amount * context.current_price(sec) # f&ﬁi&ﬂs;ﬁrﬁ&rﬂkﬂﬁﬁm, it : context.current_price(sec) FikElsecRELHINTE
#IESPATERS
d = min(len(buylist), int(cash) // 20eee) # BILAEANRENE | NRESAB , LA
for sec in buylist[:d]:
order(sec, 20000 / context.current_price(sec)) # EFOUEENTE  BRBRESAREEN200005T

def timing(context):
timing Basic DClcontext)  #HTFHIE

A LR
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®iEHE

=/ GOLDEN FUTURE

el BF-Bull (i ) RISEMIRERE

> HERIE S RIER IR R RS

> TERIR A

> BEFHIFEHEMIRERBIONBRIERE
> BEFHMENEMIRERIEIHEINGR

53-4 =15 i

®iENE

= GOLDEN FUTURE

Tl BEE R i OF L AR T o= T e Y N g

> BXRE:
e BOLL ( Bollinger Bands ) REERHDITRAE HMRIBRITZHHREERIBIRITH
SR —FhIEE B RSLARN AR DTSR, CSERSENINEERZIERNASKITTEE R
FREBHEAER , —RME | RNBIESHEEESEE—MNMESX (1Ni89%. ALk
F ) T—CHSERENTD) , TIMEIBIREIRERTE DAKMEREM E |, ST "IRINE
B S, EARRMEENEEMERNIEEEENANTERN , MBERINEEX
BETEM  eoBERNNITHMENEERE., EERHTEEEREE. BENMEE
MRS R, BOLUBIREMSAL IR E T AR ARG LR e TESERNEED
B, FrLAB=544aA0% : L3, FHATH , BEBEiRe A,
o BOLLAYITEAUT :
v i, - NHBE SRS
v L& B+ MENBREE
v TH BB - KMENBTREE
> RESREE :
o ITANFAM : (RN LEFBOLLER , SEN ;
o SEHHEM : tNRKERMN TEBOLLAE , SEH ;



BOLL: 11.70 4 UP
*1 % 1

ol B RSET:S)

#NNELREUE
import talib
import numpy as np

AT EERSS

start = '20140701' # [ESHA HtHF
end = '20150501" # [l

benchmark = 'HS3e@' # HESSELNE
universe = DynamicUniverse('Hs3ee’
freq = 'd’ # FBLEUAIE

refresh_rate = 1 # BRA—RG
#ANIR
#accounts HFHEAY
accounts = {
'fantasy_account':

HAEWRIES
N =20 # BABEOKE
k = 1.96 # bREEE

#ADIAMEIIRSE | SRREEIEAKFATA TE
def initialize(context):
return

RSO B

#handle_dataB
def handle_data(context):
timing(context)

REREEFERIWRF

AccountConfig(account_type='security’, capital_base=10000000)

HICREINER &Hw{ﬂ"ﬂﬁ

L

EIRERIBRYCEINiERE

®iZHE
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EEHE
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#Technical Analysis Library

: SR HEAZRAA ( '2015-01-01" , '20150101" )

) # IE
i

BIE AR5 HE

BIHHSIRAREEATOE; WIRE—HIHs 300t SR

EB53MInandle_dataii#l

MFihES—MNEE—MKF , ME—NENNEEAZIKFIIAER , MARRFHiIF A fantasy_account (REIKF) , EAMERACE

#APAIRRENRENS . RESMARE | YIRRESENITH

LRAET R

, BATHERBEEINE | OISR, ZS5ESEM , ITRSTERE,
BANBEHAAREOBAE freq ., Yfreq="d'BY , BXHIER , Hfreq="m'B} , A

56-4

EFHiErY

def timing_Basic_Bull(context):
##basic_BullEiAMNERN LEBoLL L

EIRERIERYEINiERE

#ETONEENGE , BREER

#EURIREN (

account

BFIERSY )

current_universe =
history =
security_position =

cash = account.cash
#PRIT SRS buylist
buylist = [

for sec in current_universe:
close =

up, mid,

buylist.append(sec)

elif close[-2] > mid[-2] and close[-1] < mid[-1] and sec in

order_to(sec, ©)

cash += security_position[sec].amount * context.current_price(sec)

for sec in buylist[:d]:

order(sec, 20006 / context.current_price(sec))

def timing(context):
timing_Basic_Bull(context)

RA IR 200007T

FEWF , FHHUSERE , NSHUE , IFORUE , IKF SR
ccn:ext,get_account( fantasy_account')
context.get_universe(exclude_halt=True)
context.history(current_universe,
account.get_positions()

history[sec]['closePrice']
low = talib.BBANDS(close, timeperiod=N, nbdevup=k,
if close[-2] < up[-2] and close[-

min(len(buylist), int(cash) // 20000)

#ETFAM

universe )
B
~F | Wi

‘closePrice’, N+1, rtype=‘array')

EATFOINES AT

K cini o Ry VA g

nbdevdn=k)
security_position:

meW’-" # an
ZrsoLL L, BTG (
ecIMARISTSIZE
sFeoLL , BEFG

WA (up) . 9P (mid ) TR (down ) BE
it ERRM )

1] > up[-1] and sec not in

security_position: FRISEIENT )

i, T

context.current_price(sec) ZikilseciiEs:

HHVRRLEX

57-4

EiEHE

GOLDEN FUTURE




®iZHE

GOLDEN FUTURE

Wi

MG RO BarRi%E mig W =l L PNE ¥

40.3% 161.9% -14.2% 0.32 4.19 8.6% =3.91 3.1% 2.30 Eclind Gk

Rt .

Bk
U3
5

XIEE O iaRwEE
125.00%
100.00%

75.00%

50.00%

25.00%

0.00%
25.00%

07-14 07-28 08-11 08-25  09-08 10-06  10-20 11-03 n-az

4

12-01 12-15 12-20  01-12 01-26 02-23  03-09 03-23  04-06  04-20

014-12 2015-01 2015-03 ‘20|s-04

58-4

®iEHE

GOLDEN FUTURE

Thank you!




