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1.0 python iES @7

Python@ —Ms-Fa it AN IHES . 46 THFREE. SmiFtt. EahPEmm x5
HIIATE S o Bt TS A shiuiia(shell), BEERUA BN B R1E 5 BT RERY
w0, A TSI RBITH AITK

Python g —F iR B AGE S, T LA T EA R ek

1. Web 7] InternetJt-’% : Django,Flask

2. Bl EIgs :numpy, pandas, scipy

3. A T.#fE:TensorFlow

4. s A % PyQT, Tkinter

5. W& E Hi:spyder,requests

6. JiExIt %k Pygame

7. B [ EdE . openpyxl,Python-docx, PyMysql

2.0 python ZEMWNIEH S

I Z#ePython
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1. PythonE K : https://www.python.org/
2. Anaconda® % : http://www.anaconda.com/

I'F%ﬁDE

1. pycharm& % : https://www.jetbrains.com/pycharm/download/
2. jupyter Notebook: TF#;Anacondajs {7
3.spyder: F#iAnacondajg B

3.0 python EiiEx

1. #5—/-pythonigf]
print('#&ZCSMAR")

2. g BRI

e QT ="CSMAR" H7 /5 R str
e QT2=123 HECHOE (Y int

e QT2 =123.01 HY7 % float
e QT3=[1,2,3] #7513 list

e QT4 = {'name':'Fx 2CSMAR'} #=74i dic
e QT5=("s¢4","CSMAR")  #5ci tuple
e QT6={'C','S','M''A','R'} #£4 set
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b FEAF AR

o if elif, else
o il
a=10
if a <10:
print(a)
elif a == 10:
print ("I am CSMAR")
else:
pass

5. TEIAEEH

o forfErfiwhilefgEr
° %%(for)
a=o
for a in range(0,11):
print('Fk 2 1 +str(@)+ A ET")
e nfl(while):
a=0
while a < 10:
a+=1
print('F £ 1 +str(a)+ A HE )

else:
print("& T #5100 H 1)

6. break/continue/pass

breakififi k£ EIEIES],
continueiff) f sk FPythonikid LY ai G IR R 418, SRIEREEE T N — 162K,
passiEAIAMBAEMT S, — M AR .
AR
a=o
while a < 10:
a+=1
ifa==5:
#continue
print('FE &8 T +str(a)+' A HT")
else:
print('Fk & T +str(a)+ A ET")
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abs() divmod() input() open() staticmethod()
all) enumerate() int() ord() sir()
any() eval() isinstance() pow() sum()
basestring() execflle() issubclass() print() super()
bin() file() iter() property() tuple()
bool() filter() len(} range() type()
bytearray() float() list() raw_input() unichr()

o,  callable) format() locals() reduce() unicode()
chi() frozenset() long() reload() vars()
classmethod() getattr() map() repr() xrange()
cmp() globals(} max() reverse() zip()
compile() hasattr() memoryview() round() __import_()
complex() hash() min() set()
delatir() help() next() setattr)
dict() hex() object() slice()
dir() id) oct) sorted() exec AESHT

o HENFRE ORpl)
import time
def run(m):

t = time.strftime(' %H}%M4%>%SF)' time.localtime(time.time()))
#print('F7E" + str(t) + 'Busg'+str(m)+' /A H')
return m*2

def work(m):

#print("& KL +str(run(m)) +"A B, HE T/ +str(run(m)io) +'4')
print(('GrAHAL T 2V E, 5T H ). format(str(run(m)),str(run(m)10)))
work(1)
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LGN SE 5N
import QtAPI.QtDataAPI as api

# ERIEN
ret, errMsg = api.QtLogin ("IK5", "Zfgm)
if ret == 0:
print ("EFKI)
else:
print ("EFRLM ()} . format (errMsg))

#ilH T ot Logout (qtUser) & H K 5
ret,errMsg = api.QtLogout ("IK5")
print (ret)

#IRECH BT T A
ret, errMsg, dataCols = api.GetMonthBill( "2017-01-01", "2017-07-30")
print (ret,errMsg,dataCols)

#GetDetailBill 2 i) ¥ds it 9% HH 41
ret, errMsg, dataCols = api.GetDetailBill( "2017-01-01", "2017-07-30"™)
print (dataCols)

2 IRNEPMERE

$RBUIEZ7 T 9 4858 5 (s B

ret, errMsg, dataCols = api.GetExchanges ("CHN")
print (ret, errMsqg)

print (dataCols)

#iHId GetSecurityInfollliEHFHEAE E 7 LISREE] SecurityID

#GetSecurityInfo (securities, securityIDS, fields, sortDefs = [],
updateTime = "", reserve = "")

securities = ["000001.SZSE"]

fields = ["Symbol","Market", "ShortName", "SecurityID"]

data securityInfo=api.GetSecurityInfo (securities, [], fields)

print (data securityInfo)

#1H 1¥ Get Factor3RK B K + £ 4 T AL

securities = ["000001.SZSE"]
SecurityID = []

fields = ["Symbol","QF CCI"]
data =

api.GetFactor (securities=securities, securityIDS=SecurityID, fields=fiel
ds,dateBegin ="2018-01-01",dateEnd ="2019-01-01")
data
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#il i GetTradeTypesIK LA &) i Bl 5 B

#data=api.GetTradeTypes (securityType, fields, date = "")
data=api.GetTradeTypes ("S0107",

["TradingType", "Market", "VarietyID", "TradingUnit", "TradingMargin"],
date = "2020-07-01")

print (data))

#ilid GetTradeCalendarf BRI % AT 22 2 H 7

#GetTradeCalendar (exchangeCode, dateBegin, dateEnd, fields)
exchangecode=["SZSE" ]

fields=["CalendarDate", "Market", "IsOpen", "TradingType",
"IsNightTrading" ]

data TCalendar=api.GetTradeCalendar (exchangecode, "2012-07-01","2014-
09-01", fields)

print (data TCalendar)

#iBid GetPlatesIKR R B (5 2

#GetPlates (includeHis = False, securityType = [], plateType = [],
nodelLevel = [], plateTreelID = "", reserve = "")

data plates=api.GetPlates (includeHis=False, securityType =
["S0101"],plateType=["P4903"])

print (data plates)

# U SRR B

# GetRelatedPlates (securities, securityIDS = [], date = "", timezone =
8, reserve = "")

securities = ["000001.SZSE"]

ret, errMsg, dataCols = api.GetRelatedPlates (securities)

print (dataCols)

#1# il GetPlateSymbols HUM B Bl 7 I

# GetPlateSymbols (plateIDs, setOper, sortDefs = [], dateBegin = "2017-
01-01", dateEnd = "2017-02-01", timezone = 8, reserve = "")
plateIDs = [1006010001] #plateIDFE F B d GetPlatesiiGetRelatedPlates

data plateSymbols=api.GetPlateSymbols (platelDs,api.ESetOper["k SetUnio
n"],dateBegin = "2017-01-01", dateEnd = "2017-02-01")
print (data plateSymbols)

#1013t GetDataByTime % BF (0] X (A HL 7 s2 £ ds A EM

securities = ["600276.SSE"]

fields = ["Symbol","Market", "TradingTime", "OP", "CP"]

timePeriods = [['2019-03-26 00:00:00.000', '2019-03-28 00:00:00.000"7]
dataCols = api.GetDataByTime (securities,

[],fields, api.EQuoteType["k Minute"],5, timePeriods)
print (dataCols)




#GetDataByCount %5 & £ BT s £ 4
#GetDataByCount (securities, securityIDS, fields, quoteType, interval,
datetime, dir, count, sortDefs = [], timezone = 8, priceAdj =

EPriceAdjust["k AdjNone"], reserve = "")

securities = ["000001.SZSE", "000002.SzZSE", "600000.SSE",
"600028.SSE"]

fields = ["Symbol", "Market", "TradingTime", "OP", "HIP", "LOP", "CP"]
data byCount = api.GetDataByCount (securities, [], fields,

api.EQuoteType["k Minute"],5, "2017-03-24 00:00:00.000",
api.EDirection["k Forward"], 100)

print (data byCount)

#12 ] GetFinance UM 45 K 7 £ ¥E

#GetFinance (securities, securityIDS, fields, dateBegin, dateEnd,

rptType, trailType, dateType, sortDefs = [], timezone = 8, reserve =
")

securities = ["000001.SZSE", "000002.SZSE", "600000.SSE",
"600028.SSE"]

fields = ["Symbol", "Market", "BEPS", "TOTOR", "TOLPRO"]

data finance = api.GetFinance (securities, [], fields, "2017-01-01",

"2017-04-01", api.EReportType["k RptMergeCur"],
api.ETrailType["k TrailSeason"], api.ERptDateType["k RptDatelIssue"])

print (data finance)

#iz flGetFactor B A T Hidls  # EALR

securities = ["000001.SZSE"]
fields = ["Symbol", "Market", "TradingDate", "QF NetAssetPS", "QF PE"]
data factor = api.GetFactor (securities, [], fields,dateBegin="2019-01-

01",dateEnd="2019-06-01")

print (data factor)

#il 1 QueryTabledR B [y 52 W 28 H s

tableName = "BOND BASICINEFO"

fields = ["BondID "," FullName ", " UpdateID ", " UpdateTime "]
# conditions = [['BondID', api.EDataType['k Double'],
api.ECalcSign['k GE'], ['10000"']1]]

# sorts = [["BondID", api.ESortType["k SortDesc"]]]

# page = [1, 100]

dataCols = api.QueryTable (tableName, fields)
print (dataCols)

3. IREVH B &liE<E
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#il id GetHisMarket Infof BUHIE#2 [ LA 515 B

securities = ["600276.SSE"]

securityIDS="600276.SSE"

fields =

["Symbol", "FwardFactorl", "BwardFactorl", "CumulateFwardFactorl", "Cumula
teBwardFactor2"]

dataCols = api.GetHisMarketInfo (securities,
[]1,fields=fields,dateBegin="2019-03-26", dateEnd="2019-03-28")

print (dataCols)

#iliid GetJointContracts: EUMITE F HEELE S AER

contracts = ["ACCO1l", "AMO2"]

dataCols = api.GetJointContracts (contracts, "2017-01-01", "2017-04-
30M)

print (dataCols)

1T, =FAAEISEEIE R

# 1. FARTHRALR
import QtAPI.QtDataAPI as api

# ERYIMEN

ret, errMsg = api.QtLogin ("K', "&gm)
if ret ==

print ("ERAI")
else:

print('%%ﬁ%géﬂkz{}'.format(errMsg))

# 2. SARIEOMNZEL

tmatplotlib inline

import matplotlib as mpl

import matplotlib.pyplot as plt

import numpy as np

import pandas as pd

mpl.rcParams|['font.sans-serif'] = ['SimHei'] #FE P O AR
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# 3. HE A
#1H)d GetDataByTime &S [H X [AIHL 7 sL 888 AEM

securities = ["000300.SSE"]
fields = ["TradingDate","Symbol", "OP", "CP"]
timePeriods = [['2014-01-01 00:00:00.000"', '2014-12-31 00:00:00.000"7]]

data= api.GetDataByTime (securities=securities, securityIDS=
[],fields=fields, quoteType=api.EQuoteType["k Day"],interval=1,
timePeriods=timePeriods) [2]

data.set index('TradingDate', inplace = True)

data.index = pd.DatetimeIndex (data.index) #
e 4 R 5l A %

data.head (10)

¥ 4RIE TR

#H BN 3% Bl i

data|'returns'] = np.log(data['CP'] / data['CP'].shift (1)) #1T 5 AN
3 S U o R

#print (data)
AR ENZ GG

data['signal'] = np.sign(data['returns'].shift (1))

#H J5 SR 1 3 2 A 28 R

data['strategy'] = data['returns'] * datal['signal']
data.head (10)

datal'signal'] .plot (figsize = (20,6),marker="o',linestyle="")

Bo5 MR RLAL, B R v N B B 2 2

data[ [ 'returns',
'strategy'] ] .dropna () .cumsum() .apply (np.exp) .plot (figsize= (20,
6),title = 'Cumulative rate of return')

# 6. Mg AL iL

#3% HH#RAE

data['signal 2'] = np.where(np.logical and(data['returns'].shift(2) <
0, data['returns'].shift(l) < 0), -1, np.nan)

#ENHRAE

data['signal 2'] = np.where(np.logical and(data|'returns'].shift(2) >
0, datal['returns'].shift(l) > 0), 1, datal['signal 2'])

#0552 AH ) BT HH 78

data['signal 2']=data('signal 2'].£ffill().fillna(0)
L5 1 i 25 g 2

datal['strategy 2'] = data['returns'] * data['signal 2'"]
#data.head ()

#data['signal 2'].plot (figsize = (20,6), marker='o', linestyle='")




# 7. XS

plt.subplot(2, 1, 1)

plt.title('Signal’)

plt.gca() .axes.get xaxis().set visible (False)
data['signal'] .plot (figsize = (20,6) ,marker='o', linestyle='")
plt.legend(loc = 'center left')

plt.subplot (2, 1, 2)

data['signal 2'].plot (figsize = (20,6),marker="'o"', linestyle='"")

plt.legend(loc 'center left')

# 8. SREEIRAL S B AT AL AL

data[ [ 'returns',

'strategy', 'strategy 2']].dropna() .cumsum() .apply (np.exp).plot (figsize
=(20, 6))
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B EHTTEDIRTK R e XA 151 TR ORI I 25 B0
e

o [EIMBIIRILHER D
BRI A ity A — > 4% initialize Y R &L, 2R EIE R BE T Z BT PR
7o AENEEAEN AL an R OIIA L R AL, o VERRMESS ™ KA F88. P HE
SMASR R E .

o SRS LA
BROANF S ASE R, B sE 2handle_ datapi#t,. — ok, AT LIAEZE
BN S BRI RN, 2R BN O A AT 2 T —

I LEeRE

import talib as ta

# 5 ApythonH R/ Hriidtalib
import numpy as np

# 5l Apython®4 70 #r# enumpy

start = '2019-06-01"
# 1m0 S 46 I A

end = '2019-08-01"
# [l 00 &5 SR (]

capital base = 1000000
#El K BT

bench mark = '000300.SSE'

#Dm] ) AE R bR

freqg = 'd’'
# ORIEIEA, ar Ko H SRS AL H A B, o ok H Y S AR 2 B 2 (R
securities = static securities pool (['000001.SZSE'])

#OAESRM, SCRFENAS, A AE AU = A7 5

# UG A BR B, 2 ek B AR I AR I AT 2 BT A — ik
def initialize (context) :
# Il S HO A
set commission (PerValue (cost=0.0003))
# OB RIS T B AR, R B O AR A S < BT R 2 = Y 9
slippage model = VolumeShareSlippage (0.5,0.1)
# R SRS RO, R S EE IR, R RS I v 0.5, M Ak SR R T A

set slippage (equities = slippage model)
¥ OB RIS R
set cancel policy (EODCancel ())
# WE H MRS, Ry 5T B H A S 3 R

# PR RRE
context.my asset = '000001.SZSE"
# WHEHUES, 7 M fEhandle datapk % {f

¥ RISISATZ R, RS BRI ] (SR R [, ) DR T — 2, dn SR A gy, D A
et — ) WH—
def handle data (context,data) :
position = get position(context.my asset)
# IRHE bR IE TR RO
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volume = 0 if position == None else position|['volume']
# REBCHRIESF 6
cp = data.history(context.my asset, ['close'],30,'d") ['close’]
# SRMCH bRUE SRy e AN E S, TSR (S S
mab = ta.MA (np.array(cp),b)
# UHE H AR UE SR 5 H B 2 B
mal3 = ta.MA (np.array(cp),13)
# UFE HARIESR 13 H B &

can_trade = data.can_ trade (context.my asset)
# FIWT bR I R A5 AT DLIEAT 22 5
if ma5[-2] < mal3[-2] and ma5[-1] > mal3[-1] and volume == 0:
# SHYL EF13HA AR BN, LS A 5 WL A 8t
if can_trade:order target percent (context.my asset,0.8,0)
elif ma5[-2] > mal3[-2] and ma5[-1] < mal3[-1] and volume != 0:
# SHML T F13HWL AR A N0, S 5 N6

if can_trade:order target percent (context.my asset,0,0)
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