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1 Period Forward Return Information Coefficient (IC)

Mean -0.016 IC
Std. 0.093 —— 1 month moving avg
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5 Period Forward Return Information Coefficient (IC)

Mean -0.037 IC
Std. 0.087 — 1 month moving avg
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import pandas as pd
import numpy as np
from CAL.PyCAL import *
import statsmodels.api as sm
cal = Calendar(’'China.SSE")
start = '2014-@1-81°
‘2017-10-081"

universe = DynamicUniverse('A’) #
benchmark = "HS388°

end =

freq = ‘d’

refresh_rate = 10

accounts = {

*fantasy_account’: AccountConfig(account_type='security’, capital_base=10000000)

def initialize(context):
pass

f handle_data(context):
account = context.get_account('fantasy_account')
security = context.get_universe('stock')

current=context.current_date.strftime( ' %Y-%m-%d
yesterdaystr59 = cal.advanceDate(current,Period(’

yesterdaystr = cal.advanceDate(current,Period('-1B'))

yesterdaystr1® = cal.advanceDate(current,Period('-1€B"))

stock_closel = DataAPI.MktEqudAdjGet(secID=security,beginDate=yesterdaystr59,endDate=yesterdaystr,field=u"tradeDate,secID,closePrice”,pandas="1")
stock_close = pd.pivot_table(stock_closel,index="tradeDate’,columns="secID’,values="closePrice")

stock_close_yesterday = stock_close.ix[-1,:].dropna(axis=8)

stock_close_before = stock_close.ix[@,:].dropna(axis=@)

fanzhuan = ((stock_close_yesterday/stock_close_before)-1).dropna(axis=0)

stock_LCAP = DataAPI.MktStockFactorsOneDayGet(tradeDate=yesterdaystr,secID=security,field=u"secID,LCAP",pandas="1")

zhiliang = pd.Series(list(stock_LCAP['LCAP"]),index=stock_LCAP['secID"])

stock_data = DataAPI.MktEqudGet(secID=security,beginDate=yesterdaystri@,endDate=yesterdaystr,field=u"secID,tradeDate,chgPct”,pandas="1")

stk_pct = pd.pivot_table(stock_data,index="tradeDate’,columns="secID',values="chgPct")

stock_close2 = stock_close.ix[np.where(stock_close.index==str(yesterdaystrie))[8][@]:np.where(stock_close.index==str(yesterdaystr))[e][@]+1,:]

jialiang = (stock_close2.corrwith(stk_pct)).dropna(axis=8)

gt = Yesterdaystr.str?timeﬂ’ivirﬁd‘) =

E@EZ% ABenchmark LilFfg4l , I5G%&/75RARICEZE
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