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range (0, num) :
J range(0,days):
close _datal[il[j]=price[security][i+7]
mid[1]=np.mean(close_data[1])

std[i]=np.std{close_data[i])
up=mid[num-1]+2*std[num-1]
down=mid[num-1]-2*std[num-1]
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range(0,num-1):
std[1]=std[1+1]:

boll=boll+1

bol1=bol1-1
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boll=—4:
current_price:-up current_price:-mid[num-1]:
num_oft_shares=int (cash/current_price)

num_of_shares -0 paused—False:
order (security,+num_of_shares)
current_price-down current_price-mid[num-1]:
paused—False:
order_target (security,0)

boll=—4:

current_price-up current_price-mid[num-1]:

paused-—False:
order_target (security,0)
current_price-=down current_price-mid[num-1]:

num_oT_shares=int (cash/current_price)
num_of_shares:-0 paused-—False:
order (security,+num_of_shares)

O DR T BORFERIE DL, KEMEOLT, W& -FRaiEhn, Ktk
ATLEFEI A A G N 7~ DB DL A DB DL T, AN B AR ZL, A 7 B3 o,
DR, FRATTVE € B S A R E B LB HAR K 8 T =R B SEN, IR AE LN B
AR T = RATHISEH .

bol1 range(-1,1):

current_price-mid[num-1] mid[num-1]-mid[num-3]:
num_of_shares=int (cash/current_price)
num_of_shares -0 paused--False:
order (security,+num_oft_shares)
current_price-mid[num-1] mid[num-1]-mid[num-3]:
paused-=False:

order_target (security,0)
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import numpy as np
import pandas as pd

XUt B BATTLE S o e FH A BRI 25 PHIE AN 2

from pandas import Series,DataFrame

def initialize(context):
# BB VIR 300 1N EEAE

set_benchmark('000300.XSHG')
# JT A B ZAUEA (LM )

set_option('use_real_price', True)

# WEERAL G T ER e s NS 17y 2 =, IR E T 70 2 =N T7r 2 —ENER:,

FEZ G e &dN 5 ik

set_order_cost(OrderCost(open_tax=0, close_tax=0.001, \

type='stock')
def handle_data(context, data):
#AREU IR 300 M SR

open_commission=0.0003, close_commission=0.0003,\

close_today_commission=0, min_commission=>5),

stock_set=get_index_stocks('000300.XSHG')

HIE A B B e R 25
q = query(

valuation.code, # A% ZZAXHY

).filter(

valuation.code.in_(stock_set),# H %} ¥ & B 22 b AT
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ROV 55 204, e H N R4 R
current_date=context.current_dt.strftime('%Y-%m-%d')
fdf = get_fundamentals(g,current_date)
#HUAT 50 W%
fdf=fdf.head(100)
#AR U SR A 3R
get_stocks=list(fdf['code'])
# KBk ST, *sT
st=get_extras('is_st',get_stocks,current_date,current_date, df=True)
st=st.loc[current_date]
get_stocks=list(st[st==False].index)
SN IE &€
num=5
HERLZR FHAT T 20 R B 15
days=20
#F B T B T BE e FR A 50
cash=context.portfolio.available_cash/100
IR B ZEHT num+days KICELAT B s
price=history(num+days,'1d','close’,get_stocks,skip_paused=True)
where_are_nan = np.isnan(price)
where_are_inf = np.isinf(price)
price[where_are_nan] =0
price[where_are_inf] =0
#IEAEE R K
for security in get_stocks:
# B RAFI9ME, KA num
mid=np.arange(num)
#hRifE 22
std=np.arange(num)
#7E XCHAH RN
close_data=np.arange(num*days).reshape(num,days)
foriin range(0,num):
for j in range(0,days):
close_datali][j]=price[security][i+]]
# L ENME N days RUYCEL O Bt 114
mid[i]=np.mean(close_datal[i])
#iF SAREE
std[i]=np.std(close_datali])
# A =P e A R 2
up=mid[num-1]+2*std[num-1]
# N2
down=mid[num-1]-2*std[num-1]
#ORAT num KA, AT s B
boll=0
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foriin range(0,num-1):

if std[i]>std[i+1]:
boll=boll+1
else:
boll=boll-1

#H| KT H AR S 2 S
paused=data[security].paused

#IULS 24 iR A%
current_price=data[security].price
HINARESE num KT
if boll==-4:
#UN S 2G H A AR IR H R _EPELO RS T
if current_price>up and current_price>mid[num-1]:
#H AT LUK 2 D SR
num_of_shares=int(cash/current_price)
#UN AT DASE R T 0 I BB SRR A
if num_of_shares>0 and paused==False:
#I K i 52
order(security,+num_of_shares)
#UN AL G HT RS R T E BN E RIS T4
elif current_price<down and current_price<mid[num-1]:
#IN R BCEE AR
if paused==False:
IR TR
order_target(security,0)
HUNHE S num Kk
if boll==4:
#iE OIS L AR AR T LR 32
if current_price>up and current_price<mid[num-1]:
if paused==False:
order_target(security,0)
#IZAE L B T S 2R S
elif current_price<down and current_price>mid[num-1]:
num_of_shares=int(cash/current_price)
if num_of_shares>0 and paused==False:
order(security,+num_of_shares)
#HESAF I
if boll in range(-1,1):
#IMARTE PR - BVE B0 m T = KAl
if current_price>mid[num-1] and mid[num-1]>mid[num-3]:
num_of_shares=int(cash/current_price)
if num_of_shares>0 and paused==False:
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order(security,+num_of_shares)
if current_price<mid[num-1] and mid[num-1]<mid[num-3]:
if paused==False:
order_target(security,0)
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