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numpy np
e RRSBEE B X[ Alpha Sharpe
init( )z 0.32 0.09 0.66

.security '000300.SH"
set_benchmark( .security)
run_weekly(trade,1)

.year = 5 ) 7),‘fu

.pelist [] )
trade( ~ ):
date get_last_datetime().strftime('%Y-%m-%d")
pe rate - get index valuation( ,date, .security)

.pelist.append(pe_rate)

len( .pelist)>1 .pelist[-2]<«2
.pelist[-1]>=20:
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order_target_percent( .security,1)

L H B EEE 2 2} . format( .security
,pe_rate))
len( .pelist) -1 .pelist[-2]
.pelist[ 1] 2

order_target( .security,®)

("R B EEE A A} . format( .security
,pe_rate))
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get_index_valuation( ,date,index_code):
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20192021 INARIEEERIGIE (+43.79%, 64.96%) , 2021EFIES003EHEMGEIE (+15.58%)
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run_monthly(trade,date _rule-1)

.security [ *159901.0F",
'510050.0F ",
'159915.0F°,
'510300.0F ",
'510500.0F ",
'510180.0F ",
'159902.0F",
*159905.0F°,

1

trade( X

,is_panel-1)

df price['close’]

index_T - indexreturn.iloc[-1]
index - list(indexreturn.index)[

index holdindex:

order_target(index,
index T

order_target_percent(index,

3% *mindgohiR

price - history( .security,['close’],

indexreturn - df.iloc[-1]/df.iloc[0]

indexreturn - indexreturn.sort_values()

1]

1)

SRR R

2022-04-22 10
2014-01-02 09

2014-04-01 09:31:00
2014-05-05 09:3

holdindex - list( .portfolio.stock account.positions.keys()) 2014-05-07 09:31:00

2014-05-07 09:31:00
2014-05-08 09:31:00

2014-05-08 09:31:00
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pandas pd

numpy np
scipy.optimize

5

init( )i
set_benchmark('000001.5H")

.assetlist ['513100.0F ",
'159919.0F°,
'510180.0F ",
'159905.0F ",
*159915.0F°,
'518880.0F ",
'159928.0F ",
'512010.0F°,
'510230.0F",

]

run_monthly(assetfun,date_rule-1)
assetfun( » )z

assetdata history(
=, fq-"pre',is_panel-T

ret_data
assetweight
(assetweight)

s .assetlist:

portfolio_optimize(ret_mat,cov_shrink

T-len(ret_mat)

BEES mindgohit

el XBEE RESN

.assetlist,
ie)['close’]

np.log(assetdata assetdata.

portfolio_optimize(ret_data)

order_target_percent(s,assetweight[s])
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2014-01-01 | = 2022-04-27 | ¥ 500000 &y ~

R Bl EA[OlE Alpha Sharpe

0.20 0.09 0.80

2014 2016 2018 20l

EOEE BEEES
2022-04-28 10:3
2022-04-28 10:3
2014-01-02 09:3

['close'],250,"1d",skip_paused

shift(1)).dropna()

2014-02-07 09:31:00 - INFC

,method-"risk_parity'):
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