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= Lipy u [y 1 import pandas as pd
= & Tpy u 2 import numpy as np
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% 3 5 import datetime
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5.3.2. 8B LB
5.3.2.1. R AL
® DAI f&ifr
Dai /& PaSS “FEIEBUEIEMIA L. Dai REIHIES—2 pd.DataFrame %0, U
AR EE s, ARk Al None fH.
o HIEEM
w7

,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,

import dai

df = dai.query("SELECT date, open/close, volume FROM cn_stock barld WHERE date
BETWEEN '2020-01-01' AND '2021-01-01" ").df()

df

1. dai.query #& DAL BHCE & £l 8 01, w] LUGE & B S0 (st ORI+
2. SELECT date, open, close, volume FROM cn_stock barld WHERE date BETWEEN
'2023-01-01' AND '2023-05-01' AND instrument = '000001.8Z' s& SQL #{#1j Mi& 5, SQL A&
A P a7 Bt A P B2 OB IR A VE 5, DAL 2 fHT SQL FF A CH3TEI %, A
I CPU/GPU etk SEB s itk e v 5
(1) SELECT iE/iEH %45
(2) date, open/close, volume 75 35 ()% ¥ 471
(1 date H#,
(2 open/close FoRTHEIFRLAMN bR LA, @8I KX =R SQL H1 1) LA RE
AR ATAETES, SCRMEF python BRI & LH T
(3) volume &5
(3) FROM FHT-45 % M IS e b 1l 2 A R i U4
(4) cn_stock_barld 5 JEEMHATHESIE £4
(5) WHERE date BETWEEN '2023-01-01' AND '2023-05-01' AND instrument =
'000001.SZ" %55 Fid Je#dls, WHERE 2 Ja & 51+
(1 date BETWEEN '2023-01-01' AND '2023-05-01' H #i 7€ 2023-01-01 Al
2023-05-01 [d]
(2) AND JH
(3 instrument ='000001.8Z' i ZEACA%A 000001.SZ
@ .SZ RFEZFMBZEAMIE%, SH N B, TG a5 2 R

(6) .df) KRN pandas DataFrame
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5.3.2.2. R RE A
FAEE (95 %ms ] N3 AlStudio R IR

ﬁFmﬁl"]WE%&%ﬁnﬁPmﬁi
2. FEMV S5 R P IAT AT LA 3 B0 2 SRS . 31 B SRS B 2 A 1 HEAT T 7L 5

AISTUDIORFARSS R0 = eeehzpm- AR S ipynb U X D> 2maG ) @ ezen O O -
2 i - BHAS 50508084256.ipynb
|° + #B + Markdown | [> 2ET D ER = ABFERH DX S A8 - B Python3.11.8
o S EA) =T I
= R E— T EBNET, > e
) MREH, BLAUKSAEE 2 import numpy @s np
& WA A WBER, B 3 import dai
AEFEFHEEN B L el
@ E“ B Srea 2l 6 rwm&www tport
- A IETAM(RFP%?.IE 7
APl 8

rom bigtrader.utils, A collections inport N
9 from bigtrader.constant import v
10 n bigtrader. constant  inpo

11 m-joblib- im *

12 trom tqdm inport *

13 from bigmodule import M

14 import os
v AR 15 from IPython.display import clear_output as

Python

1 trading_date = os.environ.get("TRADING_DATE")
if trading_date

3 start_date = trading_date

4 end_date = trading_date

5 else:

6 start_date = '2024-88-01'

7 end_date = '2025-03-17"

8

9 product = "Ic"
10 sql = "select % from cn_future_barin order by date, instrunent"
11 barln df = dai.query(sql, filters={'date':[start_date, end_date], ‘product code':[product] }).df()
12 barim_df ds = dai.DataSource.write_bdb(barim_df)
Python

A& 1 & v

InvalidInputException Traceback (most recent call last)
Cell In(2], 1

lect * from cn_future_barlm order by date,instrument”
{;} = dai.query(sgl, filters={'date':[start_date, end_date], 'product_code':[product] }).df(}
12 barlm_df_ds = dai.DataSource.write_bdb{barlm_df)

EJ vem R Jomain b dmtest 91.58M/1.00G  DO(1C/S0) MM T (MESIE749E ©es3131 @740 WO Spaces:d LF HmM 13 ®AUS. O O
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@ ssoommes [0 =xio l  SeRTER- A5 HHAI MR- 20250500094256.ipynb U X T D 2®iEG w4 O
° v EREREREE - a—'+€-‘.ﬁ-ﬂ[ﬂ.ii_i?& 50509084256.ipynb
+ KB + Markdown | [> 2WET D BE = ARMESH TR EAR - B Python3.11.8
0 EREE- B P R B
= WE R EENET, T i s o
= i def ml_initialize_bigquant_run(context):
" WREH, BALKBAEE : i
= BUREEHESA REF, B 5 from bigtrader, finance. conmission inport PerOrder
AEFTABFHEEN TR 3 context.set_commission(PerOrder (buy_cost=8.883, sell_cost=0.8888, min_cost=5))
@ Al ek mraesma w0 7 chtext.ciw;eJus_hme = "14:59"
@ A~ : =
F R BT 2 context.product = product
B, ERHFe; 18
PR NS 1
. 12
13 def ml_before_trading_start_bigquant_run(context, )e
THRIEE 14
15 current_dt_minute = context.current_dt.strftime( sH:w')
16 current_dt_day = context.current_dt.stritime( s%Y-%m-sd’)
v ERERR 17
s wETA 12 from datetime import datetime, timedelta
20 date_object = datetime. strptime(current_dt_day, '&Y-%m-d')
21
22
23 previous_days = date_sbject - timedelta{days=20}
24 previous_days_start = previous_days.strftime("sV-tm-td")
25
26 previous_days = date_object — timedelta(days=1)
27 previous_days_end = previous_days. strftime("%Y-%m-%d")
28
29
30 cn_future_dominant_df = dai.query("select + from cn_future_dominant order by date,instrument; ",
31 filters={'date’: [previous_days_start, previous_days_end], 'product_code': [context.product]}).df(}
32 dominant_contract = cn_future_dominant_df [*dominant].tail(1).values(2]
33
3 context. ins = dominant_contract
35
36
37 context. subscribe_bar( [context.ins 1, ‘1n‘)
38 print(’ 4FHTIHEK: ', context.ins)
39
a8
a1 sql = "select + from cn_future_barld -order by date, instrument;
42 barld_df = dai.query(sql, filters={‘date':[ previous days_start, previous days_end], ‘instrument': [context.ins] }).df()
{:«i& 43 context.yesterday_close = barld_df.tail(1).close.values (2]
Bl veem kR Pomain o dmtest 91.58M /100G DO(1C/E0) MM T (MESIE69NE ©e83131 @740 WO Spaces;a LF Wm#13 fmius. O
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def

def

= evehitE

ipynb U X
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nl_initialize bigquant_run(context

from bigtrader, finance. commission import PerOrder
context. set_conmission(PerOrder (buy_cost=8.8803, sell_cost=0.8008, min_cost=5))

context.close_pos_time = "14:58"
context.product = product

ml_before_trading_start_bigquant_run{context, dats):

current_dt_minute = context.current_dt.strftime('sH: ')
current_dt_day = context.current_dt.stritime( " sY-%n-sd’)

from datetime import datetime, timedelta
date_object = datetime, strptime(current_dt_day, ‘&Y-%m-d')
previous_days = date_sbject - timedelta{days=20}
previous_days_start = previous_days.strftime("sV-tm-td")
previous_days = date_sbject — timedelta(days=1)

previous_days_end = previous_days.strftime("s¥-%m-%d")

cn_future_dominant_df = dai.query("select & from cn_future_dominant
filters={'date’: [previous_days_start, previous_days_end],
dominant_contract = cn_future_dominant_df [*dominant].tail(1).values(2]

context.ins = deminant_contract

context. subscribe_bar([context.ins 1, '1n‘)
print{’ YFHTHEN: ', context.ins)

sql = "select » from cn_future_barld order by date, instrument;
barld_df = dai.query(sql, filte ‘date’:[ previous_days_start, previous_days_endl,
context.yesterday_close = barld_df.tail(1).close.values[a]

Bl vnem peEm §oman & dmtest 91.58M/1.00G  DO(IC/EG) BT (MENMGeSE @683131 @7A0 WO

‘instrument’:

> 28 i.‘;l B |m m -

B Python3.11.8

order by date,instrument; ",
‘product_code" : [context.product] }).df{)

[context.ins] }).af()

Spaces:4 LF RuM13 fimus. Q

[ iz

AISTUDIORRRE
v HREREREY

SRiEE- B PR R

RERMFRE—TEENEAT

HNREH, BLURBASE
BUTTEEERA: MREF, B
AUFEFHEENTHEME L
Sk, BTRENEE, B0
A BT R NE

B8, ERRRFTAOMASAA AL
SRBARRARR D 2= R IR

-]

TR

v RERER
> BAIAR

&

Bl osem 0mEm 3 main i dmeest 91.58M/ 100G

DO(1C/66) RM+  (hEREG6DEH [ 683131

ipynb U 4 BEES X

R3MES

MEES HREFES

* AR
ERZBEIH
* RS
WERZ RS
* FEER
ERTEE- B 2B HEE-20250500094268

* B
EER RIS

®7A0 Wo

35

m -

3.11.864-bit ('3.11.8% pyenv) FR:US. B



TR IR MATIC 22 &) - P 48 FH Tt

m AISTUDIORFIRMSE B0 s ST, & 7 .ipynb U WIS % (I e
v EREREREE
|@
o ER{EE- AP it e
: TR 2 — M EENET,
REES
© HRES HREEES
SR ERES
T '

P RS - B RS A B 2-20 250423100839
TIRAC I R - WA B PRS- M 4-20250421142415

v BREE
B BERE - HE 5 S - TR 44 5 4-20250421142358
> BEIA
test
A
BEFoirve7-{SREE
TR HEEE - 5 RS - TR W 4-20250421142415
&
umg; bt 530 Pmaln'&ﬁ dmtest 91.59M/1.00G DO(1C/6G) B T {REH(E369® ®6831.31 @7A0 Wo 3.11.8 64-bit ('3.11.8 pyenv) HE:US. 2
o H MK
> =i =1 ey T Yeiaren
e s U AR Y &8 6 W B 1) DR AR SR .
5323/ % EH

558 B - B2 B AT H A G55« SENAE G55« RIFAESS . TS B — I
PEAE 55 1 B LI

LR REHRIYE, At D] AR RS, T IHE SRR
i

D PSR MRS B TAES . F TS SR e % AT
S SLHVEAT Ik

2) HARAES: F SR AR REIOAESS 440K, 6 G PR VRS « P
TR RS BUBRS, LURAE S HOBERRES, AR5 HOB BRI bR 2 FE P 20 G

3) BTAES: F5 T B AT LIRS 4, EHERT P O VAR « 5 R B
TR AE SR IR, BLRAE S HOBEORRAS A2 RO IR bR 2 FE P 2 M

0 ABCHES: I A ARSI % 40k, AT P O A . P
FIP AT AR S AR, LURAE S ROARAS (B B BRI R S W 1 20 B

5) SRS SIS s P AT R B E S 4B, e ATV TR, L BB
5SS

6) FEIMES s P T S AT REIOAESS 400, AR 0], P4 P A VRS«

7> SEREAF U BT K BRSBTS

BB EHUR, P A O ] R FAE S5, et DI ] AR S

36



H 2N ==

2Tt

S EHE

FH e AlStuio Fa A4 [
TEAR S B X 3R AT AT LAE 21 A

1.

FATEE [

FATASE [

4.

CFAESS B H &

© FEsan B
T3 EHE0

It R - 8 - £5 2 20250423100821

ELHE

ERS#NHEN-20250428172613

T

ZREE- B2 e ERERE-20250428172613

S L 251 R - A T G- 75 1 2202504 231008 39

BFHV27-LiBmE_

BT AL RS - N RS- 75

-20260421142358

SETHENR-20250418183112 (1)

E L E e AR - RA 2 RS- # 7 4-20250421142358

o It SRR G S SR 5 $R.4- 2025042142415
w3

n THRER  HREE  JF main G dmtest  91.59M/ 1,006

@ e
© reaEsze B
,I’\W i:3.5-44

test

P - A B R - Y 2

4 SRR - R S PG - 45 1 22026042 3100821

BRI -20250428172613

#I

ST DA AR EE-20250428172613

St £ SRR - A B 3R B - 75 1 2-20 26042 3100839

V27~ IS

|

AR - R MRS - M 4-20250421142358

BETHENE-20250418183112 (1)

EI L R - R IR RS - ¥ 144 - 2025042142358

FIHL L PR - WA I RS - 45 14 -202504 21142415

BEH os28 omEs P main & dmiest 91.59M/1.006

1 AIXHES

KA

5 IR
FAT T BAR AR 55 AR AT LB 55

EF IR RS ID. ARFRM ARG B TE] Bk

TR IR MATIC & &) i~

JRJE AR 48— AR S E B T &

T HE N B4 55 5 B U1 5
VIRIESS 40K AES5RT. 155

1 FIRMES AFR ARG RA . ARSPIREIATHEF

AT Vi idk
AR B AT TR :

FURS AL

i gl SFTER-

HIR% HhaLs MEE-20250500094256.ipynb U

ETARLEAE HBE-ASIRBS -2 X

WS

S

JH PSP 4

8

BTIER

2025-05-14 15:00:08

2025-05-12 15:00:17

2025-05-12 15:00:16

2025-05-11 15:00:11

2025-05-10 15:00:08 | 258k

2025-05-00 15:00:17

2025-05-08 15:00:16

2025-05-07 15:12:29

2025-05-07 15:11:45

2025-05-06 15:00:16

2025-05-05 1500110

2025-05-0415:00:22 %M

SILES

e this validation.

DO(1C/66) RA T JNEAIE 1608 (©683131 @7A0 W - fRmus

EHRS EHun
+ B BURES
BHES

159001 BEMIEIT—

ENEFT—R

. BURBEE

p mw . BMEREE
o000 EVRBES

3 ﬂ( eonoo  EMRBES

BMEBES

BB
A coooy BWSBES
ey

; AMERES
+ BAl

DO(1C/6G) R T (KEENEL 1541 @ 6831.31

(32

®7A0 Wo

37

EE-BAS WIS HE-20250509094256.ipynb U

EEEM: EHEID:
EEEE BRIZEREE ESRS:
BlizEdE: R
BHv
TiC® [}

2025-05-14 15:00:08

2026-05-13 15:00117

2025-05-12 15:00:16

2025-

05-1118:00:11

2025-05-10 15:00:08

2025-05-08 15:0017

2025-05-08 15:00:16

2025-05-

07 15:12:29

2025-05-07 15:11:45

2025-05-06 15:00:16

2025-05-0515:00:10 &

2025-05-0415:0022 %M Wit

TS MR- AR E %

m



R BT MATIC 2 5y 3~ FH 7 4 FH 5 Mt

5A4HHET 6

5.4.1. T RERER
Bdli P & R B 7w AW T B S R
A HBEEFERMASHERBEEERNGE PG,
B. HdE-FaRHPMEREEFBRERNNSG 5
C. Hdl-Fa£HPH RS TRATEE RS —F 6
5.4.2 3 AEVBH

5.4.2.1. R KW

AP CRF R e ] BT WORR ORI 7, W3NS CBRAUSRAREE]
Lo Al sl e DR orseY - C3RAGUSGR] B ) 23 N 23200k 5515k
2. P WSO R A 2 B 12200l 5 AR

HT-Quant um HEWE nETs EEE B ~ dmtest
EEBELTE

EFHE I Fas | B B
~ pi3v4

e EEER  RRAT

REAT

PK BF@RBAILL

2, BRETE ROEM

S nwETE ~ P20 fr BUHKE BT
testE T o :

2 BNET
B A1 20 B ISR EIN,
120 534411 -11.23% -1.16% 67% 4.14% 2025-05-15 2025-05-15 0.0
17 Sk AR : = 1 ! EFHRBOTHET, itH.. "

3 EFEEE

PK  mASE (29

3. BT SCR:

D AP Hbs 1, sl (BOH YRR, 7= B WO e i A 5 7

2) P RGEGE], WABGE SO, RPAEE s P A (A, WEBOE ORI R 1%
GESCE

38



HEFRII BT MATTC 52 T 23— FH P A FH 5 Mk

O Dk
WG

4. PTGURO b FP TR 22 A R AT R B
1 AP A2 AT
2) F a2 A F2AE PK O H BT B34 B 34
3) wiar PK TR ([R5 SO0 FLIU 2 b ik N BB 1 S 000] BB

(0] HT-Quant e s nETH R BRI # dmtest
-
EFHR BTAR | RHLE P
(=]
2 Eoe BEER | REET s
PK EFdtE
% ERETE -
BEH
o, awmyE
o BET EEiE2E v BHEE
Tr Bivkm BFE 11%:;1 5 “Hé;f : 3H5;E E ‘Kézﬁ s BEFER T+ wmrE T EaEE S
1208 EAUSH... -11.23% -1.16% 1.67% 4.14% B HOE:1 20 R BIANE, 2025-05-15 2025-05-15 0.00

EFRERMTRET, HH...

PK | AL (2]

= BT

5. BIFPENE: P ot 1 B A AR U T REGZ IR T I TR AR R

1) P s e g 2 AL PRI [BR] A4 BR U 3k N AL 15 T

2) FPER T S DU AT LR ARAS s

3) BTV B IEERARRIE T B o fri D g, HP AT E g 7 i
RIaft g, ik, B eanE BERA - B E ORI 52047 T A 5CIe, JRARPT
AR A7 VRS B AR 8 44

39



HEFRII BT MATTC 52 T 23— FH P A FH 5 Mk

HT-Quant

= ER HEHRE miETa BEFHR B * dmtest
SERBLTAE
BFHR
@ BFHR
<1200 8911111 HKE
AREF v
EFID alpha_10000000
PK EFERALL - %
o BMETE % BFa BEF#k 120 BT, BF AR EMTEET, itHAXBA 120728 BNERATBNESTHE BFAEN
A BNEFE EFifte BETFER
testEIF A BRSEBUET
& BNET portfalio ¢ ir turnover return_ratio annual_retumn_ratio ex_return_ratio ex_annual_return_ratio  sharp_ratio return_vc
¢7 mioE long 00169 00958 00179  0.0409 0.0232 0.0 0.0 -01059 01144
short -0.0008 -0.0028 00247 01248 0.071 0.0 0.0 0.2008 0.1882
B BfmEE ~
long short 00123 00716 00426 -0084  -0.0477 00 PK | mAstt: 2 =
FERBIEIR(B:LAS) L %
year Ic return_ratio  annual_return_ratio ex_return_ratio ex_annual_return_r
2023 0.0055 0.0013 0.0017 0.0 00
2024 00198 0.0396 0.0396 0.0 0.0
©0 01 02 O3 -5 06 0-7 0-8

BT St

5422 8IBER

FPBEANEAE TG, AT AT A A PR A Rl 7 115 2.«
L o i SR CEET 6 1 B 2t N B80T 6k 55 B
PP BRANHEN IR -T- 6 B AR U0 I o= 1 » 125 s 12 R Ay A BUIR G 2
Kol 7 HLE
PP AT AR N6 L PR Bt 2 By BU) R 715 B AR 12T & B AR S Bl , Bl as R
SRR R AR BEA M AR R b (O 3R UL 105 B H Al R 2 R s B 3R 1
TRER, HAHREEFMANTEELE, &2tk R ;
H BT IR T 6 SRR R LRI A R gt — 8 B A
D 7 s s L, S H S T BSGE (RIS A 0 2 o of I ) et 5 ik
Lk

2) BRI L EE TR R, R S R UE GRS

3) HIP sl Bl 5 R R I 2 BEAZ AR R 8o 7 I U

2.

3.

4,

W

._Il:llﬁ_

40



HEFRII BT MATTC 52 T 23— FH P A FH 5 Mk

HT-Quant
EHRBUTFE

B miETe

¢ EEHIE

» RPHENIE

=

Li:d RERE

HIETE | RiCHE

hERBBIR

cn_future_bar1d
BB
OV EEEE 2025-04-17 15:16:09

#  bgadm

ccn_future_instruments

BB

O iR 2026-04-17 15:16:15
#  boadm

en_stock_index_bar1d
BiEEA
CVEFHE 2025-04-18 17:31:10

#  badm

mETa BF#R

cn_future_basic_info

R
O ESiEE 2025-04-17 15:16:09
AfF & bgadm

cn_future_bar1d_adjust
BRI

O BiEE 2025-04-21 08:46:04

AfF  # bgadm

trading_days
S
O BHEIE 2025-04-17 15:16:22

A fF  #F bgadm

AR = dmtest v

en_future_dominant
BUEHA:

O m

2025-04-17 15:16:10
S & bgadm

papertrading_trading_days
BUEHA
OV EiEE 2026-04-17 15:16:21

#  bgadm

5. Bl dvEs . AT DR (XXX Hds o R N BB e R -
D Bl 3 VRS T RSk 2 R Xt KR4, RS0, QI H, RO AR

IR A RA

[ERAH

2) K 7 SRR DU 2 R 3R (R 2R ) B SRS 8] = B Y PN 25 5
F P i o R tab U735 68 S92 1) P 25
3) REHM: RoRRXBITEL TBERA, 7TBUHIE;

4) BlE SOk

#)

BB G S AR DR I B AR B IE B 5
5) SR B R DG E BAR OSSR I ARG F 4SS5

(WA R EH R ED
GZA A B8 A & e

HT-Quant
EHRBUTFE

B miETe

¢ EEHIE

» RPHENIE

=

-3 B
HIEFE | B{cHEE | cn_future_barid
cn_future_bar1d
B
F=EN X BR EFcR
BiR| 50 - SR

FB 4 FRRE
amount double
close double
date timestampins]
high double
instrument string
low double
lower_limit double
open double
open_interest int32
pre_close double
pre_settle double
product_code string
settle double

mETa BF#R

/R

FEE®

41

AR = dmtest v

=&

en_future_bar1d

fE&

baadm

TR B8
2025-04-17 15116:09



BRI BT MATIC

2 oy 4 S — 1 7 A 0

HT-Quant

R PP BF#H s ~ dmtest v
ERBUFE - cmes
B giETs HIET& | B{CEUE | cn_future_bar1d
. B
cn_future_bar1d
+ APSEHE
g
. B
= 3 BR WEER
&E
cn_future_bar1d
L=
bgadm
AT TR
2025-04-17 15:16:09
HT-Quant um HEWE BIETE EEE RIOmE * Gmtest
ERBULTAE (s ~ dmtest
B wievs BIETE | BICEUE | on_future_bard
. BCER
cn_future_bar1d
+ APSEHE
g
T

wGM X BHl EEWiR

0

=&

en_future_bar1d

fe&

bgadm

L EHE

2025-04-17 15:16:08



TR IR MATIC 22 &) - P 48 FH Tt

HT-Quant um P 2N B ® dmtest v
EHRBUTFE
@ wiEre HIEFE | B{cHEE | cn_future_barid
¢ BHUEER
cn_future_bar1d
v BPOESIE
Lot
v Y
= X 1] WFFCR
5]
| BuEmsrEnE cn_future_barid
14,000,000 4:00 e
12,000,000 A baadm
10,0000 e BIEEH
'y 1200 2025-04-17 15:16:09
8,000,000 .
2025-04-17 15:16:09 Lo
6,000,000 o S 8487777 04:00
4,000,000 HEERMEE  1516:09 Heo0
| miEEHER
SERAEIE] EE #iE
2025-04-17 15:16:09 8487777
2025-04-17 15:16:25 8487777
2025-04-17 15:15:08 R4R7777
5.4.2.3.F F 4 250E
N NN — N o 2
LN ET K . Y FAVAN PANG= ¥ =
R P =8dE: BaHPEYE B2 rEuRER.
’:‘;‘952@ Bl REHE . ETFHE RS ™ dmiest v
#* 8
HETE i prdimli
* RBiE
dmdb1
- FPSSEHE
gk
. Hip
. B Es ] ME A EICR
B 50 v TSR o =
dmdb1
F8 L FREw Fh#iE =
baadm
date timestamplns]

market_code string

BFREF2AR, H2m

542481

o THIKE
JETR FANA BB IR Hodhs L Sk R Bt A5 )2

43




TR IR MATIC 22 &) - P 48 FH Tt

HT-Quant

=0l WEFRE i 3 EFEs AV ™ dmtest v
EREMELTE
HERS e
 RiE nateaE R

v FAPSEHIE
=& Lo e HigiiER EHadE Lo Jatn B
¢ Efty

- HE
R BUIE

* KA

o RAEE
FLPR 1 CIOBUR ATEIT 6 L, 80 A A B 4 SR BRI, T 6400
0 AERA BRI A SR R B BORS . RABR L A %

pai

~

@ HT-Quant amn FSHE BT SRS & Gmtest v
ERBUTE
BETE wrmE
 RiGEE
=8 WS B A e

v FAPSEHIE
¢ Efty
- HE

° FINEIE

5.5.8FHt 5L

5.5.1.Zge LR
PR B e B 1 2 BT A B LU R L
1. 7R PR E ORI 3 T R i
2. JifEH PR E R T S 5
3. PR PN AN A= 52 oA 43 2 1 R T
4. J7{E R PR SRR B R 7 AT 4 A SO
5. FEH PN ASLHEFRIFATIHE, WEAILFE TR

44



R BT MATIC 2 5y 3~ FH 7 4 FH 5 Mt

5.5.2. 8B B
5.5.2.1.8FAg

F P BT R 7B M S B R GE, Gy, W AT A2 BRI AT BLEAT [ 5
olfE¥
L ERAERVPFGE AL [H55R] . WaHITE DA Alstudio JT A M EE

2 TR, AR REE TR AR T, A R
B R O T4 R P S, 5T A S S BRH), FlTat  E Enter)
SORMIAOIE AR (Bso) FomBUlOIk:

3. QRSN 7RSI B R GOk F AR, TR 1 2
R ) EL B AAED,

8EFHHIpynb X D> 2@iEh @ exen 4 @ -

g =< Il & Python3.11.8
e 2 = Dy Dy B - W

armat(self.factor_data)

SHE@IL" . format (np. round( t1-self.t8)))

"oestried)

WAL . format(np. round(t2-t1)))

cess('factor')

p. round(t3-t2)))

53 self.start_date = self,factor_data.date.min{).strftime( %Y-%m-%d")
or_data.date.max().strftime( %y—tm-%d' )
t_daily_ret(self.start_date, self.end_date)

armat(np. round(t4-13)) )

ctor_data.sort_values([‘date’, ‘instrument']), \
.price_data.sort_values(['date’, ‘instrument’l), on=[‘date’,'instrument'], how='left')
up_datal)

an und(t5-t4)) )
get bm ret(se f.params [ ‘benchmark’])

£ 54

-msss tmﬁﬂ bgadm 1.87G/1.00G K2(4C/166) 1.6EM/4e + WEAIE:11044 ® 98775344 @740 Wo Spaces:4 BT 610 HE:US 0 ()

5522 RKEAETF

PP HE aistudio 8 4 A1 SR R 52 AR AR 5, G DR 73R 5045 1, mDRES I (1 R 1 £k
epiE l CIRERTIEPH IRl € A0S I scid

L W s S LRt se ] s gt NS ks, (R Fatsl
FEN AR BTER. AETE GRgWEE AR T« BIAE .
WA TR FIBT FATUCR:

2. A s AR T T ][R B HE BB 1l 55 Y A R A

3. FP BT EIE 7 SR ASEE L AT R AL I DR 1 AR AR 120 5 R 5

45



HEZRII B MATTC 52 By 23— P (8 1

HT-Quant
EHRBUTFE

BEF R
BFHR

PK BT SRBOTEL
2, EREAFE

2 BNEFE

2r BNET

vy BEwE

(B BFEER

Li:d

120 B &R

120BEMEH111

4. WP ALEFARA T

RERE

alpha_100000008

alpha_10000000

BRTS

A SIEAE T 6

33

BF#R

AR = dmtest v
% 1A
PN
¥
MABFE 11.23% -1.16%
MABFE 11.23% 1.16%

ORIV R e S S R

D AP AR H AR T, R [PRA T ] W B DT R

2) HPHER T P H AR T, sl ORISR, AR IE B T
XL R e R (A S PSR, I ELREE /A BRI N 2 PR B 5

HT-Quant
EHRBUTFE

R
BEFFAR

PK ETEBILL
2, BETE
L HAMETE
2 BNET

vy BEwE

Li:d

120 B &R

1208 EHUIH1111

RERE

alpha_100000008

alpha_10000000

BRTS

A SIEAE T 6

33

46

BF#R

AR = dmtest v
EE = A
% 1A
PN
¥
MABFE 11.23% -1.16%
MABFE 11.23% 1.16%



HEFRII BT MATTC 52 T 23— FH P A FH 5 Mk

5. R AP AT N R HEAT G R R A -
D kB E AR CRATs £ AR 7T gD

2) M HARHE TR, bR SR g N T B S T R A T
s SO S B, AR T S s R AT S P B, F HLARAE
PR B A (A

HWEET

*EFE: 12088TEH

BEd: BFEE1208BHTHNE, BT RSO

47



HEFRII BT MATTC 52 T 23— FH P A FH 5 Mk

HT-Quant ; e
ERBUTE Ly WERE 0 FEPEEESEE—ABET BFd#R Eoie: : dmtest
BEF s BFTS | BHET
@ ~
@ EFHR EoL = LIS
PK BT SR
z8m 3
BFE BFID MASEAET & PABIE T TERSUE Rz
2, ERETE v 4
2 BHNEFE . 1208 #iaH alpha_100000008 33 MEEFE -11.23% -1.16%
S AMETF
120BEMIGHM111 alpha_10000000 MEEFE -11.23% -1.16%
Ty R

6. MER: FI7 AT R HEAT B R R A -
D B ERE T GHEEZAET)
2) R HAS T, e DI BRI s A M B s Rl (O S P, A
MR Z P 7 il s R (A S PSR AT, O HMBR i R 1 S

O WA
BEETTRE, FRARTERN

7. BITVENE: R R R BT AR AT EEGZ TR R
1) P R B 7 R 1- A4 R T E N PR 15 DT 5

2 B PER TV U AT AT AR S, Bl T 1 DSOS RR A A,
FP ATERREE R AKE T, B0 R R AR %8, B\ 58 B il [0 42 0 58 pbn A B L, T
WREENE PR, ARBEANSCRR G, (HARAREE AT B Jm E0ET i &

48



HEFRII BT MATTC 52 T 23— FH P A FH 5 Mk

3) PTG B m R T kDA, ] E e RT3 A
HE AN, B, B TeanE S ER AT B E S T BT A A A SRR, I
AEFTA 7 I TR AR e A A

HT-Quant um HEWE nETs EEE RIOmE ® dmtest
ERRLTE

AFHR BEFR | BHET

@ BFFR -

PK BTSSR

A EREFE b . .
A BMETE ¥, 120 E4RH alpha_100000009 33 MHBETE -11.23% -1.16%
S HMEF
1208 EHH111 alpha_10000000 MARFE 11.23% 1.16%
T HEWHE
PSP dev.bi . ]
HT-Quant &7 P sigTs 2N B ® dmtest v
EHRBUTFE
BT Hs % | BNETF | 120 BERUSH
@ BFHR e
<1208 MM R
PK BF B
BFID alpha_100000009
2, ERETFE ~ EFE: +
L AMETE v Filik: EF 1 20 ABRIFLIMNE, BFRRBMTHET, HE7RRE1 20725 BOERMENFERFAE, BF @0
L BMET % EFER
T BHKE BRRBIER
portfolio ic ir turnover return_ratio annual_return_ratio ex_return_ratio ex_annual_return_ratio sharp_ratio return_vc
long 0.0169 0.0958 0.0179 0.0409 0.0232 0.0 0.0 —0.1059 01144
short -0.0008 -0.0028 0.0247 0.1249 0.07 0.0 0.0 0.2008 0.1882
long_short 00123 0.0716 00426 -0.084 -0.0477 0.0 0.0 -0.471 01834
FEAMIERSLES)
year ic return_ratio annual_return_ratio ex_return_ratio ex_annual_return_ratio sharp_ratio return_volatility max_drawdown v
2023 0.0055 0.0013 0.0017 0.0 0.0 -0.3408 01017 -0.0872
2024 00198 0.0396 0.0396 0.0 0.0 0.0404 0.1234 =072 [4
00 1 2 03 04 0508 O7 0809 Is bm

49



HEFRII BT MATTC 52 T 23— FH P A FH 5 Mk

HT-Quant P

R
EHBUTE
R AFHAR | BOET | 120 Ei
EFHR
<1208 S8t
PK ETRARIL
BFID alpha_100000009
2, ENETE v AERE +
S BNETE B
e BFHE  |ETEA
b HiaEF:

5523 R HEFE

BRTS

BF#R ke = dmtest v

tr Wi

EF 1 20 ABRIFLIMNE, BFRRBMTHET, HE7RRE1 20725 BOERMENFERFAE, BF @0

JEEPABTRUNCR RSt e SRR IS WS PPN ES R 8o
Lo s s AU O 7 #7T ] - (3R R R U N BT 7 Pl 55 ) 28 Fe s

223

2. HP BRI T PR AR P BRAE 120l 55 AR 5

HT-Quant P

RERE
EREUTE

BRTS

BT Hs ATHS | BOETE
BEFER e
PK BT SRBOTEL

2, EREAFE ~

WHEFE BE—TRETEmE

2 BMETFE
WRHEFE
B BET

Ty HAgE

BF#R ke = dmtest v

HRATE R LIS

2025-04-22 10:21:06 2025-05-08 15:55:54 Bz

3. PR R DR R T P B A R N AL o
1) 7 ar e oy B A2 PR P ], ) s i A TR 2 5

2) B EEAARR: H P AT B A4 K

3) BT RERRIR T RN R BT A A
4) BOH: HP g, WAGIEIZE 7, KA E;

50



HEFRII BT MATTC 52 T 23— FH P A FH 5 Mk

5) #ik: WP A, W T, JFHRH B
6) B A1 P 2 B BN E K B IR — s

HT-Quant " WEHE Ta BFHR HMREE * dmtest v
EEBULTE = = BB # dmest
BFHR BIFHSR | HNEFE
@ -
2 FREF R ETS
PK EFAMFLE
BFESR BT E5ETE s mEEE : EFERS
2 BINETE v
WLEFE EE—THREFEER 2025-04-22 10:21:06 2025-05-08 15:55:54 iz
2 BHETE -
WHETE
2 BIET
7 BELE

4. R RDELEFO R TR, SRS R [LEZR], WK L A e K R A
ERITG:

1) AP % H AR s

2) PR LEZR), AR R EE 5 H SRR R AR 1 L 2R AR S
Herh, St rg—H g, KRR AL, Ak A b
T I G B

3) BUH: WP A, WASKAZ 7 G AS R 2R e i, RT3 A 5

4) ik FP R, WRAZE 7RI AE B2, JF HOR P A

51



TR IR MATIC 22 &) - P 48 FH Tt

5. FPRriE R N DR, SRR s IIERT, R X AR DR P e LA AR -
1) e H bR 1
2) M R IER), #E SR ER IR R 2 T MR R R

3) BUH: MR
4) wiih: HP R

WA BRI B R 7 B, R PSR s
O B e 32 9 1) PR, 9 LG P LT 5

HT-Quant P
E¥RBEUTFE

R
BEFER
PK BF B
2, BRETE
testEFE
2 BMETFE
testE T

B BET

¥y B

RERE BRTS BF#R AR

HRATE

2025-05-15 10:41:43

ABC123 2025-05-15 10:41:43

6. R ariE ey 22 DR R DR R PR, TREAT R R A
1) F P iy B b R 7 44 PR Bt 7 0L AR 4D AL 2 SR8 B0 DU i N B8 LA 1) AL 5

2) WP il DR, WS R [(nB IR ] (IMBR IR T s

dmtest v

R

3) FHP ks [ DR 1 P 1 D 58 B S s IR P g 11, D R G A AL R A4 AR AT ]
TR, iR Te e F R (DU VAN RAE g B A 7%, RIS AT s P s e [ A ]
U BR A 2h e P 2 0 O AT 9 2 5

4) M R ER], A SRR A S MRS T R R (O]
WA R IE R A N 713, SRR s P e [ARIN], MIMBRIE SR IR 7%, IF B H

PR ;

52



HEZR I 1R MATIC 28 5 23— FH 7 48 i 2

HT-Quant % P T ET o bR - dmtest v

Q Py " = - # = e
BEFH#HR BT | BNETE | est@FE
@ BIFR v T
PK BTSRRI

BFE BFid EE BT o s EEHE

2 BRETE <
2 BWEFE ~

testEFE

SEBTE

HBEET HBEFE
Ty HAgE

53



HEFRII BT MATTC 52 T 23— FH P A FH 5 Mk

RERTE
BEFEE: testEAFE

EFEMER: ABC123

7. RPRENBLEARKIE T, ArREAT A G R AT
1) I sy F R IR 126 4 Bk B oy e 0 5L A PR B P 32 B U036 N 1) LA R TR 5
2) M s HER], SR A BoR IR IR R RS MERIER R T P R BT
TAMIBRIERE IR T, R E s AP i [BA], WUMIBRE SR 7, R HOC P

HT-Quant i W HETE BEF#H%E ET * dmtest v
ERBLTE - dmees
BEF s BIFS | BOETE [ e BTE
@ BFFR ~ s
PK EFERAL
BFE v EFid BT R =aeiE : EEHE
2, BRETE
1208 SR alpha_100000009 BT L1208 BT 2025-05-1510:48:02  2025-05-15 10:48:
2 BNEFE ~
testEFE
2 BMET
Ty HAgE

8. HIP Rl BRI 7 4 R e A IR T ID AT ik N B 7 A T -
1) P s e 2 R R [BR]  44 AR BB TD R 42 U 6 N DR 3 175 0 I

2) FIPHER TR ST PR S, A T ], R A,
PP T ARE S, 0 AR5, 50N S Pt S A L
PR AR, R R, (b A T

3) TSN SN AR T IR AT R A, PP AT 1 SR b

54



HEFRII BT MATTC 52 T 23— FH P A FH 5 Mk

B AR, R, RS TR SRR T B SRR T B A SRR, O
AEFTA 7 TR AR e A A

HT-Quant Bm PErE sigTe e i = dmtest
*RBUFE
L SR | BT | oS | 1ZOE A
BFHR
<1208 S9H t
PK BTSSR
EFD ¢ alpha_100000009
2 ENETE BIHE &
o BHMETE Fhaid EF 1 20 0B8R0, AT REBMTHET, HHANEE1 20725 BMERMENE R EE, BF5EN
testHFE BT EFEA
B BET BASENIER
T B portfolio  ic ir turnover return_ratio annual_return_ratio ex_return_ratio ex_annual_return_ratio sharp_ratio return_ve
long 00169 0.0958 0.0179 0.0409 0.0232 0.0 0.0 -0.1059 01144
short -0.0008 -0.0028 0.0247 0.1249 0.071 0.0 0.0 0.2008 0.1882
long_short 0.0123 0.0715 0.0426 -0.084 -0.0477 0.0 0.0 -0.47 0.1834
FEARIERBLES)
year ic return_ratio annual_return_ratio ex_return_ratio ex_annual_return_ratio sharp_ratio return_volatility max_drawdown v
2023 0.0055 0.0013 0.0017 0.0 0.0 -0.3408 0.1017 -0.0872
2024 0.0198 0.0396 0.0326 0.0 0.0 0.0404 0.1234 =0.1172 [4
00 1 2 0-3 -0-4 05 -O-6 -O-7 -O-8 -O-9 s bm
ey
HT-Quant Bm PErE sigTe e i = dmtest
*RBUFE
L SR | BT | oS | 1ZOE A
BFHR
<1208 S9H t
PK BTSSR
EFD ¢ alpha_100000009
2 ENETE BIHE &
o BHMETE Fhaid EF 1 20 0B8R0, AT REBMTHET, HHANEE1 20725 BMERMENE R EE, BF5EN
testE T BFiHE EFEA
2 BIET T
Ty BHBRE

5.5.2.4.F N1

AL

R

dr AR CH 77T ] ARSI 2 3E N 2 A5 WF FERE R

i
Lo s s AT S O 7w 7T X - (11 BAER 7 R 10U\ F BA AT 7 Pl 55 A 28 Jge s

2. HABH R 7 T R T R A R %0l 5
3. RIBNATFE, HPANTH CEIE, i NEUEEL r R B 2a M 7 0 Bo B, ot
JS2 R B 126 B Bl m WL R I FAT AR -7 2 (1) — e 8T

55



HEFRII BT MATTC 52 T 23— FH P A FH 5 Mk

HT-Quant
EHRBUTFE

-1} WS BIETS BFd#R
BT Hig RTHF | HARTE
BEFER e
PK BF B
a4 2025-05-08 16:02:01
2, BRETE
a testEFE 123456 2025-05-08 15:55:21
testEFHE 33 2026-04-29 15:36:18
33
A BNETE ~
testEHFE

B BHEF

T BN

4. MPRENBIRARRIR TR, AT G RA

= dmtest v

1) I sy F R IR 126 4 Bk B oy e 0 5L A PR B P 32 B U036 N 1) LA R TR 5

) % RALFHERET A, k. (fEERERL
3) PRI

a.  HEEMLI

b fEIR

o BB IS

HT-Quant

Li:d RERE BRTS BF#R
EREUTE

AT S

BFHR .

PK BT SRBOTEL HOEG

iEE 0|
2, EREAFE ~

2 BMEFE A e g
testEFHE
A BNETF

Ty HAgE

5. M s B A BR 5 42 FR U Al kN B PR P DI
1) P e LA 7 B [ ER A4 AR TR 155 DT 5

= dmtest v

B

2) FT R BTN ERIE T o DN, P EE CE T b

56



R BT MATIC 2 5y 3~ FH 7 4 FH 5 Mt

B AR, R, RS TR SRR T B SRR T B A SRR, O
AEFTA 7 TR AR e A A

HT-Quant um HEWE nETs EEE B ~ dmtest
EEBELTE
AR
ETHR v
<1208 859 o R
PK BT AR
EFID alpha_100000009

2 BREFE

+

44 EF s EF 1 20 BRI F TS, BT R BOTHET, iHHTRA 86120025 BN ERFHENE R TE BFFE0

— BFHE  EFEA
33 BAHRIER
A BNETE & portfolio  ic ir turnover return_ratio annual_return_ratio ex_return_ratio ex_annual_return_ratio sharp_ratio return_ve
testEFE long 0.0169 0.0958 0.0179 0.0409 0.0232 0.0 0.0 -0.1059 01144
short -0.0008 -0.0028 0.0247 0.1249 0.071 0.0 0.0 0.2008 0.1882
B AMET
long_short 0.0123 0.0715  0.0426 -0.084 -0.0477 0.0 0.0 -0.471 01834
Yo BEIBE
FEARIERBLES)
year ic return_ratio annual_return_ratio ex_return_ratio ex_annual_return_ratio sharp_ratio return_volatility max_drawdown v
2023 0.0055 0.0013 0.0017 0.0 0.0 -0.3408 0.1017 -0.0872
2024 0.0198 0.0396 0.0326 0.0 0.0 0.0404 0.1234 =0.1172 [4
-0 1 2 03 4 05 -O-8 07 8 O-9 s bm

e

5.5.2.5.8FH 5

AP AE LRI 5B Y B, P B 7 B A [ SR s A A B 53 i [ A 1R AE Tl et
JS2FR) BT R 7 P 2R3 LRk 7T T A .
1o AP s A D70 FOREER I e dE A\ B0l S5
2. T A% IE R B DR T A B BT A Ml S5 AR
3. M EER IR A TR AT R
D) @R AR BT RR A  A R AT R
2) ERIHEAL R
a. EFERHEZ
b, EFEIHIE T
c. gy
d. AA%E. HHES

57



HEZRII B MATTC 52 By 23— P (8 1

HT-Quant
EHRBUTFE

R

@ BFFR
RAET

PK BFHBAILE

2, BREFE

8 BMETE

B BET

Ty HAgE

B BFmER

BFEFK

Efti# 05

1208 SR -11.23% -1.16%

BRTS

BF#R

AR * bgadm v

Tk

¢ BT FIT) WHHE)

BEF k120 8BTS,

2025-05-15 2025-05-15 0.0
T e e ‘

4. WoiEk: FP g, R oROBCRIESE A, P RIS R AR SO, e ORR )5
AP R (BGH], WA IR ORGP s FP i (BA], MOk, I B

P 5

HT-Quant
EHRBUTFE

R

@ BFFR
RAET

PK BFHBAILE

2, BREFE

8 BMETE

B BET

Ty HAgE

B BFmER

BFEFK

5. gttt B Al ig il 2 A 7t AT o x L

Li:d RERE

EEF I O Rl BEFARAL

120 B FiREH -11.23% -1.16%

1 AP A2 AT
2) H P AR Z AR 22 1E PK IR HH I L35 1 7 35
3) midy PKOHR AR 7GR0t E I 2 b 54 30N 2R - S 2800s BB

BRTS

58

BF#R ke * bgadm v

Tk

BT 120 BB TEMME,
BT AEENMTRET, 8

PK  mAst: (119 v

BE Flk

2025-05-15 2025-05-15 0.0

A BF S



R BT MATIC 22 5 3 —FH 48 I 55 M

E;’S{ﬂ’g um P HETS EER T o * dmtest v
®
BEF s BFHR | TR :
i .
2 EERR BEER  RART -
FHET -
PK B PRI
2, BnETE v el
o amErE . EETPE R R =it
testBTE R 1EBZU 18 3% 3B 1ESEW | e A W
wE b= wE g STE
B BREF
o 120 BERIGHT... -11.23% -1.16% 1.67% 2.14% Szigzgizﬁéﬁff 2025-05-15 2025-05-15  0.0(
B3 mFAEA v 120 B BREI -11.23% -1.16% 1.67% 2.14% E;: 1 20EBDERANE,

A BF S

6. BRIFPENG: FIP st B2 BR 1 H R 7 44 Rl R 1 1D R B 132 0 T 0E N AZ PR IO PE A 45 B
DNV VAb N b pABS o] (PSR R g S e o) feilsiz e bEi NS e 8 IR
2) MPER TR U A WA 7 AR%E, X B TR R BT R 3 R R%E, A
Qs
3) Pt PR ERIE TR ok DA, e B E SR 120 B
e ft s, Fit, B reanE BERA ™ B E ORI 52047 T A 5CIe, JRARPT
AT TR RS 2 —

HT-Quant um HEWE nETs EEE RIOmE * boad
ERRLTE = Daeem ¥
BFHR B | AT | FRET | 120881
@ BFHR ~
<1208 EaH o R
FHET
BEFID alpha_100000009
PK EF AR -
o BhETe v EEEA EEES10S8TS0E BFALANTRET, RN B 20028 BNERARERETE, BF A
A BNETE BFEE  ETEA
B BHMET BEARIET
Ty HgE portfolic  ic ir turnover return_ratio annual_return_ratio ex_return_ratio ex_annual_return_ratio sharp_ratio return_vc
B EFmwa R long 00169 00958 007 00409 00232 00 0.0 0059 0M44
short 00008 -0.0028 00247 01249 0.071 00 0.0 02008 01882
BFEEE
long_short  0.0123 00715 00426 0084 00477 00 00 04n 01834
ERABIER(ZLAS)
year ic return_ratio annual_return_ratio ex_return_ratio ex_annual_return_ratio sharp_ratio return_volatility max_drawdown v
2023 0.0055 0.0013 0.0017 03408 01017 -0.0972

2 -0-3 -O-4 05 O-8 07 -C-8 -O-9 Is

A PK | ASE (1) Fasit

59



<1

HEFRII BT MATTC 52 T 23— FH P A FH 5 Mk

5.6. K mE

5.6.1.ZhBe iR

TR SN2 I X B S SR SRS BEAT RS SO ER AT M P2 R B AR e

5.6.2. 3 AE LB
5.6.2 1. XX GIES%

BENTFR ], He — A SR S F

[ = GATHHNM_MHpyn U X > zmat ) @ szen G O -

BN O Z 6AMEHREE_MAK.ipynb > me TARE R

+ #1B + Markdown | [> 2EET D BE = BRFERE ® #3 TR =AM - & Python3.11.8
ik} s 8-
v -+
5 Tk SRS
@ REEN: PHENEZBRNE—WETRASWNZRERE, EAASHE (Bolinger Bands) {517 i e, FHEASSEERN: PG, PRBNTIE, RMEE: b
4% (Moving Average): B i (SMA), FIMI20KMSMA. EME (Upper Band): shihikin E3TFIEEIRER (B8R28), RTMEMER. THE (Lower Band): g
RESTEOMES, REMENTE. FHENEERRT DHEDYE, TROR, RotEA; FREES, Ruitl), |
JEIRINIR: il = NEEERRRTSISEN AL L = Rk + K x NITEEREHTRERE TN = Bhfh - K x NI EIERMUIRIEZE —RIER T, REN-20MIK=2, BFTHREGEEHHELSERESN. £OKRESE,
N=20H L2 AE" (MA20). RIRIESTHAN, HRS%MBESSHEERTIERERN2T AFREREY jm2201.0CE EHM20BRDR, P20 FRENFTEEN L,
Fiits220 B E TR T
ZHBE: MEREEH, TAFE, MERETH, RHFAE HERBBZNEZSMN, ABRBUT:
b *E Tk
¢ mEMERER c - Q  omm
» R e HUTRSN
3 nses 3B AM
» (® REED
» S WA ) )
s m2 $NASE(DAI SQL) (v30) &
g i EFHIE
- BB mPaE a
BB BT I >
' A BRSRE m4 BHEHMER(DAD (v17) ~
B RTINS
- BE AR /g
3 e s, o & ]
Bl omem omEm Jmeint ® dmtest 89.90M/1.00G DO(IC/ES) BT (NEEIMSINE ©es3na1 @240 Wo REEYS MAUS. O
H 2~
it B AIRSAESS
[ s 2 e Ly U X > zmer B Bfsmen]o O -
HIOXH O eAHwME_Rioynb > we AR
+ #1B + Markdown | [> 2EET D BE = BRFERE ® #3 TR =AM - & Python3.11.8
ik} s 8-
v -+
5 Tk SRS
@ REEN: PHENEZBRNE—WETRASWNZRERE, EAASHE (Bolinger Bands) {517 i e, FHEASSEER: PG, PBNTIE, RMEE: b
4% (Moving Average): B i (SMA), FIMI20KMSMA. EME (Upper Band): shihikin E3TFIEEIRER (B8R28), RTMEMER. THE (Lower Band): g
RESTEOMES, REMENTE. FHENEERRT DHEDYE, TROR, RotEA; FREES, Ruitl),
JEIRINIR: il = NEEERRRTSISEN AL L = Rk + K x NITEEREHTRERE TN = Bhfh - K x NI EIERMUIRIEZE —RIER T, REN-20MIK=2, BFTHREGEEHHELSERESN. £OKRESE,
N=20H L2 AE" (MA20). RIRIESTHAN, HRS%MBESSHEERTIERERN2T AFREREY jm2201.0CE EHM20BRDR, P20 FRENFTEEN L,
Fiits220 B E TR T
ZHBE: MEREEH, TAFE, MERETH, RHFAE HERBBZNEZSMN, ABRBUT:
< | EEMERER (o] It Ml Q OEe
» R e HUTRSN
s ne%s =888
» (® REED
» S WA ) )
= m2 $ASEDAISQL) (v30) A
g i EFHIE
- BB mPaE =
BB BT I >
' A BRSRE m4 BHEHMER(DAD (v17) ~
B RTINS
- BE AR /g
e -
Bl omem omEm Jmeint  dmtest 89.90M/1.00G DO(IC/ES) AT ESIMSTAR ©es3na1 @240 Wo REEYS MAUS. O

95 KA

60



HEZRII B MATTC 52 By 23— P (8 1

[ErET
~ WORK
e > w§ vscode
o TR

@ S AEAHEE_EE.ipynb

Z 2.530-TUDHHE- SRR ipynb
I3 = 3.\ THEMES_MR ipynb

= AN AR _{LIBkE.ipynb
@ = 5ENEHERE R ipynb

~ B HEL_W K ipynb

= ZETRARAXEMNE TR

= BETFHH.ipynb

8 aiflow-aistudio-extension-0.2.67.

> Wil userlio

= Lipynb
Moy
#HT.ipynb
H# 1.ipynb
= BETMMAE-20250418183112 (..
= LI EEE-20250427145944. ..
= AR - M S ORER- TR _2...
~ IR AR - R S R - T 2.

TR )

B

€ &E € iEie Bic eI »

= 6AHEHE M.ipynb U

- BETHEMHIE-20250418183112 (1).ipynb U i BBES X C sMRSME_MEipynd u [0 -

RRMES

SRES ERERES

* {ESRE
RSB %
* E5ER
FEFAEMHIE-20250418183112 (1)
* PR
ARG

EREE v

= AR R MR B R T 2-...
= BT O - O AR 2.
= FIHAC SRR S S BB TR
= AR B SRR T A
= AR AR MR 5 SRR - TR 4
= FACE SRR -H SRR
= B B - B B B - 4
= PR TE SR - M SR T A -
— BIACEREREE -FE B BR AR - TR A T -
= IR R BT A
= BT AR - SRR - TR A
= ALY R - 1 SRR - T -
= EPRE-BAS PRBER-20250..
= ShiEE-AAS R -20250...
= EFHHV27-HBRE_Lipynb

& >xm '

> i
A vem omcEm fomain b dmtest  90.13M/1.00G  DO(IC/EE) |M T (REHE 10498 ® 082131 @aho Wo

]

E e € B@e ©ig e tie i g4c c e [Blic e

fA:US. 0O

5.6.2.2. R IR #E

PP il S C3RA S T T2 BRI SRS LT, 38 F0 SHEms L T 42 4k L 451
1 BERIEAEEAU R E B
2. TTERR AL S5 AT AT
(1) EHDIFgiHE: il A Alstudio — 8 B Hi50g, FI7 ] LUR 3h TAF %16
HIAE Alstudio BEAT SR S«
Bl Bh HES AT 55 3L BB AT — K
() fFibiaAT: BUEIESEE, E5R AR T B3R
(4) MBR: MBRAESS 2T — ki, MEREES A TIRE

(2) SrLRliEfT:

HT-Quant

Hyean T WERE BETS e BT # dmtest v
DK XBKP IS (237) TR (19)
['e= Rt BifiEfiedE KB 1
EIAR AL RS - A B - A AR 2 m 0.00% 0.00% 2025-05-14 15:00:08
0.00%
TR PRS- PR 2-2025... [T 0.00% 0.008%
Tt 451 S - SRS - 4 5 2-2025... 0.00% 0.00% @&
TR - W PRS A 4-2025, 0.00% 0.00%
ST SR MRS R 42025 0.00% 0.00%
FHRAA - AR i a-2025.. [0 0.00% 0.00% ©iEfT
TR - M SR 154- 2025, 0.00% 0.00% ©EF
T 5 RS- R SRS 4 7 4-2025... 0.00% 0.00% O
L L4 - RS - 42025, 0.00% 0.00% @&
TR PRS- PR A 2-2025... [T 0.00% 0.00%
TR R _2_2 [0 0.00% 0.00%

61



HEZR I 1R MATIC 28 5 23— FH 7 48 i 2

HT-Quant o ™ ; - %
A gt h id SHE BETE EF#HR B 2 dmtest
HeuHEg TR, HEEEH (237) EATROEEE (11)
WEEE B RitdE zaKs
PETZ TR R 0.00% 0.00% 2025-05-14 15:00:08
[ SR
BT RS - S PR 5 4 75 2- 2025 0.00% 0.00%
© LENETT
TR - I - 22025 [T 0.00% 0.00% © BLEs
AL AL RS- NStk 4-2025.. [T 0.00% 0.00% s
ST - SRR 51542025, 0.00% 0.00%
FIH AR WA S - At 85 4-2025.. [0 0.00% © 0.00% -
SIS N B i A B 4-2025.. [T 0.00% 0.00% -
T 14 RS A B T 4-2025.. [ 0.00% 0.00% -
EC S WA B - T4 R 42025 [T 0.00% 0.00%
EIR - SRR 2- 2025 0.00% 0.00%
FIHAC R - A P A 8 _2_2 0.00% 0.00% -

—SIEREMBSAELD, SR AlStudio TFE)EE,

62



3. KWK VET
R i SEms A Bk, BRI N SRME TH 1 -
1. HIAE 545

(D
2
€)
4)

BRI S

HEFRII BT MATTC 52 T 23— FH P A FH 5 Mk

O BILETHS

SERERTR: RIHLALLR I RS- A LY SRR - TR Ak 2
(14 b BEmER TEITT

SRR AR 5 25 1 BN A

A RIS

BEFOER
BRI G N

2. KR5S

()
2
€)

AR RIS ZRTE
AR S AL
BE HEHE

¢ AT BIT-BUMRUN mix

-0.21% -0.08% -4.79% 997858.00 958120.00 40388.00 2025-04-25
el )
® AR IR ZROEM, BEBLEE, KRTESNSAR LRERNAEFETESENEEARARNER. THEE
BreadiE HHHE e FE BEHH SEnE
P Y

W REES
EEE

B BIEITAL), 2025-05-15 REES

=5 Bt -0.21% EEEAER 0.65% ® MEWEHT o EHKEE o e © EEER  PR00. -

63



HABE B3N B HIRUN ==

R BT MATIC 2 5y 3~ FH 7 4 FH 5 Mt

HetE 2025-06-14 & TR
H—2508
2025-05-14 3 4251.00 4251.00 4174.00 10202.4 -2310.00
20250814 =009 = ] 4192.444 2192.444 4174.00 30185.6 1660.00
— =
2025% 5A »
H—2509 - 2 = @ 3 A~ B
2025-04-29 15:00:00 = Fide) ¥4178.00 2.0
a2 12 3 a
2509
2025-04-29 16:00:00 - _ L 4 e ¥4178.00 06 5 8 7 8 8 m
12 13 14 [18] 16 17 18
2025-04-29 150000 2000 = ] 2 ¥4178.00 400 19 20 21 22 23 24 25
= 26 27 28 20 30 31
—2509
2025-04-28 15:00:00 ] e 2 ¥4243.00 2.0
52509
2025-04-28 21:0000 % Fe 5 ¥4251.00 10.0 SK

5.7. 5K 5

5.7.1. 5K SRESAR AL 5
BEARRRIE: SRR, HiS R PR SR AT A B

5.7.1.1.88 %

H P S LR ] - DK Y MIE B B
1 Ed RS TRINKS | RSB EIK R ghE, sl a o ik 590 e e .

() &4M: HPDERRESCMALRES COTRIT A% SimNow, Fik R A
SimNow £ 287 )
WaS: AR TSIk S
Wl BT R HEA KT s E I 5 T O P R A N I B A A I
#iE: P A O AERE E

@)

€)

4)
T

L SN K 5 AV E D I 18 55 SRR FLIEFYE, P& RIS A6t A HO B IE R IR

3

2. ALSHEIEAT HMEREAT G, K & S X L R0
3. A— AR PHER—AGLR TRV K

4. TSR, BEEIK S AR A RE S N Y gy B AT G2 WM nThae)
B A B AR FTIK S %0 H SRR T e

64



HEFRII BT MATTC 52 T 23— FH P A FH 5 Mk

@) HT-Quant B mENm mETE  EFER WEEE  BER mAE sm -
wa | me
BEES B0 23 20 Lol w"E B/
bgadm ERMEER R ps 0.00 +HEE
22218 EREKEA L 0.00 1
23036 ERYEHA LI 2,288,783.65 4
&it {hM: 2,288,783.65 5

5.7.1.1.1. 04858 /R
MM SR E G, FEREsEERES:
L & AT BONAE G TN 1), M G ReiER:, I LB RE &
(1) HEEFIFMT, WFATAT PIERBUE G 15 [ A 88 K FORES BoR1EH, %

2 BB

Q E;‘g}ég"; wE sswm xETFe | EFFs soWE WEME Ba¥R ORE 2 kotest v
< 23036 v wsmmcR mm O sem: 5 ciam
2,287,733.65 2,065,605.00 2.11% = -2,800.00 176.13
EYER] REz © Rig= © FHES O FEBSO =m0

Be T Ax =K ®mEGH)

(2) MEEERRM, WIFRAT 2 30 s B AR 6 3R [ RS (5 2 IO IR B
EEFERI R /5 ER AR 5 3k [0 PR B A B HEAT AR G HR A -
W EEMEG R R — BT E L LK
@) AEEREI: LR EIL— B P K S B Y R

65



HEFRII BT MATTC 52 T 23— FH P A FH 5 Mk

® Hit

BEREN

{"data”null,"code”:401,"account_id":"9f75c7d4-b676-4ebc-abbd-
4663494aee00","method™ "login®, "call_id":"1ec0f0a139104741a349fa95
08271c6b","message":" A& iERIEHE"]

e [N

2. & HEIN BOVIE G RPN, M6 TokdER:, WIREERE S, WIRERRH 1
B S MELRGDIER, KA T —58 o0 ERER R HOER M Ik FORES BoR B4
5.7.1.1.2.650% 5

FEMN RV P ESOK R, s s BSOS Y BEAT 0 R ) % 8 B

Bt SRV PR LB K S IR

e X BB A AOEF YRR, HRBUHEESEEINERES.

66



HEZR I BE MATIC 22 5 % vig— FH A58 FH it

BIRED X

gzeE e BE

ERMRPR

*REKS @

23036

-1 =R0)

N @ ‘

5.7.1.1.3. Bk
R P ] A R B R i L] - OMBRIK Y 647 0 RS -
1. MBS 2 S0 ok I PR % < UK 2 75 A7 AR 40 5E (¥ SRS -
(1) f£E, WA FevEmIER, PR S sy CRTTEMESE] WIREA 2] DK VRS - D3
W AEER, R E AR T AT SR

(BERRS
TESCRRHIEIS A EYIE RS A

en A

2. AAEAE, RS EARTE SRS fa N AL K BE LA OR B M B . R S N BEHLAS, i i
DAMIERT 7 2 HEAT U Bk o

67



HEFRII BT MATTC 52 T 23— FH P A FH 5 Mk

BERE P

SCIRERTIMS. BOSA ARSIk 22218,

TEBA 22218 FEIABIR:

5.7.1.1.4.06 F 7 Im 5
F P A s AR [+3ms ] sl Sk VRS ity (+ 5008 1 2 A EAT SR 405
Horhsims 520 [+3ng 1 4248 N ARG E SIS o, G052 SR Ja S (0 42 S £
L JEFESRMS . TRIEPE, RN F SRR AR i HAZ 5 K5 0 A I Sk
2. BRUERUME: EFF HARBTHERE
3. BT BUAW RN REKS
FH P 985 58 B st i i 5 WU J D R SR o

e WGP i Ja = BRI R bk Sk ia 4T -

Hlcxan N aTAR BATa  EIAR wOAR  wmME BGIR o 2 Kotest v
L1
HRKS ‘08 3 e SRBAH &it e
bagadm ERMEHR G 0.00 1
22218 ERMEHR B 0.00
23036 EREHEBR LA 2,289,213.65 3
it R 2,280,213.65 a

68



HEZR I BE MATIC 22 5 % vig— FH A58 FH it

* MR TR

* B

5.7.1.1.5.0K F ¥ElE
K R (S B H RTERAT 2 BB & AT BRI, DR FA THRH A K 7 1 75 4
PE AP ARG, SE BRI B AR RAEAR DG, LLnT-3) T 54
o ¥
B EEME G, AT BN G IR B HE 2 AT 7 0 R -
1. bR AR 1 77 AT odls Tl (B KBRS, (H2 BN At (] 5982 108
AW — 0O
2. B RO AL
(1) M8 SREE. THBEE. ARE. Faify . Femsiuslaia
() e BL. EL RO/ FeBh. TFeBh. . RES S IR
Wi sl
(3) W FATHIE L AL KL TP BEECE . RIS RS EE . BIERE.

L TR

(4) BAZ: ISR A2 KL, TP ESids . eclicE . e R T eSS
L TR

(5) ZHt: ZILWME. B2, KL, I BILEE. R REEHE. RIS
G

3. BEFTHT ). 4R AL S A ), A A 2 S AR Al
4. FH P EEE FATA AT AR AT T AbEE

69



TR TR MATIC 32 5 24

i —FH 7 A8 P = A

HT-Quant

g RS HEFE BFHR HHHE IR | T2 AR ~m .
ERBULTE " -
< 23036 - “wzmmtm % + BRE
2,705,835.18 2,685,314.25 1.80% 2,080,088.00 -1,128,380.00
B @ ARAE @ REE O BRSO RS O
e A mE BE RE(0) 2025-12-03
z2 [ FF 491 L
APB01 -
ES mn 9,508.000 9,000.000 9,467.000 19,016.00 [v] 4,670.00
AP512
Al z " 9,889.000 8,269.000 9,889.000 29,667.00 0 16,200.00
HT-Quant BT ASEE  REFA  WFAR BOEE REHE  EAYR  ORE -~ m
ERBEES )
< 23036 ~ #&MEGR MR + @R
2,705,835.18 2,585,314.25 1.80% 2,080,088.00 -1,128,380.00
B @ AREE O RS © FHES © TERS O
R  Am RE B W9
BN B e F SHEYUR BRI EEET | EHME A
2025-12-03 52601 =
nan B = e 1 1,939.000 [ E%3 39179
2025-12-03 52601 =
e eor o e 1 1,939.000 [ R 39178
2025-12-03 52601 -
14:59:40 rb2601.SHF » e 1 1,939.000 0 AR 39176
2025-12-03 102601 L
141590 oot o E:d e 1 1,939.000 [ FAZE 39174
2025-12-03 1b2601 -
140800 oo e = e 1 1,939.000 [ RAZ 39177
2025-12-03 b2601 .
it o e £ e ¥ 1,939.000 0 REE 39175
HT-Quant BT mEWE  mETE  EFUR BORE MR EReR ORE 2 v
FEBLES -
< 23036 - “mmusH M + sEg @i
2,705,835.18 2,585,314.25 1.80% 2,080,088.00 -1,128,380.00
Bz o THES @ ARE @ DRSO FERS O
HE AW MR &R HEE(2M) 2025-12-03
Bf EE F RCEETE REEzER R B HEWS
<Uzkri 2 bd hegel = 5 1,686.000 6 0.00 14917 39150
14:59:34 b2601.SHF = L .
2025-12-03 rb2601 -
e i = Fe 1,686.000 1 - 14901 39118
2025-12-03 rb2601 .
e b E #e 1,686.000 1 - 14908 39124
2025-12-03 rb28601
14:59:31 rb2601.SHF = e 1,686,000 1 = 14903 39120
Agapatos 2801 = A 1,686.000 1 14807 39123
14:59:31 1b2601.5HF = et -
2025-12-03 rb2601
asea1 o e = e 1,686,000 1 - 14902 39119
2025-12-03 rb2601
14:59:31 rb2601.SHE = e 1,686.000 1 - 14906 39122

70




R BT MATIC 2 5y 3~ FH 7 4 FH 5 Mt

HT-Quant L RS BiEva BIHE OO HRRK R pultl3 -
ERBRTA
< 23036 v “REEHE 6K + G RE
2,705,835.18 2,685,314.25 1.80% 2,080,088.00 -1,128,380.00
SR C SIS RHE © FHRS O FEES C

#e Bt 553 B HERE (2/9)

2{:2;‘;;:25-;3 'blfol 1 1,939,000 0 FrEd=t kg
221?‘;;2;3 szﬁu? z F9N 1 1,939.000 0 RREERE
2‘:2;‘;;2)3 'hzsuf Fe 1 1,939.000 0 WEDHRE
2‘12550“)25303 102601 E 7 1 1,939.000 0 BPEIEE
222555.1):;3 2601 P P 1 1,939.000 0 HBRBRE
o rezent = b 1 1,939,000 0 BHBIER
2‘:245;;:2;[?3 'F2i5°1 A 1 1,939.000 0 A 39179
22155;24;3 oo z e 1 1,939.000 0 E 39178

o EHIE
B BAE OB R A b B — 3L R R B R BATTE N CTP i e 2
REVEHEBAT N, e G RM)E, Fdl]os B2 A ol 2 i 8o .
1 5 R A 45
() W/ HdE. BRaE. THBEE. KRR, Faifis. Fem v BRI AaEs
Q) it 4. L. Fe/arA. Felth. JFemmn. s REe S, B
BOTE - Fah et
(3) W ZTHERIE. A4, KL, T BIEHGE . BIENE . e iE . BIRRE.
% L5 5
(4) HZ: BEHSTE . &2,
I
(5) ZHE: ZTHERIE. A4 K32, T BIEHGE . BIENE. BciE . ZIRRE.
% 55
2. RIS IE] s R R ST I (] SR O B B R O ) (— RN
o REBRULHA
1. HTEESEOUR P8R 77 O EE CTP &if), RILRATRINEX 5B FE1E 51
KIS, BIFATAFNIE ZAEAE T2 RV T HARIEA Seng it 2 P 33 F 8
2. BT IROTERBUE ¥, DR E5as v 1 i) R SR o0 S5 A & 2ok — 80 TREdRE
R IR, BRATA R Bt v 5 R 1 )
o SRE%

S N B N5 ol 11 < N5 a4 & N AN ' N

¥

¥

71



HEFRII BT MATTC 52 T 23— FH P A FH 5 Mk

K VEE A B SRIGE DGR g 12K G -

L RIS H A2 GEE T A SE SR R

2. IBATHIISKRIS BRI RIZRE I SR I HLAL 1847 AR AR I Sk

3. RIS FHIETER RS, B0 SRS AT AT AR S 1 AT

U SZRVIEAT: Rl HERg SRS AT

@) BUHEE: MR RRIEAT, 151055 K A P E Bl B HAR R S ot 1
FEIBATHMESSIRAS o JF H SRS A FH 1) A 55 25 4 S RIDRE I

() fRYBENS: RIV)E, SRIHT ILIBAT RSO IR S5 2 A0 32 5 K 5 IR 3
WIS AT /7 ZEEFT IR E K 5 o
4. FETALAE RIS AN R VRS 15 B s RO BILAE K VR A B A i B

HeE ¥ CTP A A 3RHL.

HT-Quant WE RSEM  METAE  EIMR SOEE EBHR BESR AORE - N
ERBETE
< 23036 v #EmEHER W + Sl 2R3 3
2,705,835.18 2,585,314.25 1.80% 2,080,088.00 -1,128,380.00
BiliE @ TR#AE O REE @ FEIRS C TERsS @

BE O RX &R EE(E)

Rt 2025-12-03 16:31:07 hinFIET O
ikt ) 2025-12-03 15:31:07 HAFRET O
i 3EmT1202 2025-12-03 15:31:05 RHFIET O
HAtEEEAT 1202 2025-12-03 15:31:03 BT
TABIERT12023 2025-12-03 15:31:03 IRRIEIT @
EEIMEHE12032 2025-12-03 10:28:47 ETPO
FEEMLHE12031 2025-12-03 10:21:44 ETRO
BATE S 2025-11-19 14:46:46 FBEQ

72



HEZR I BE MATIC 22 5 % vig— FH A58 FH it

O BT

BRI MRS
BLEESEFEaBEAREERRERERETIESIRS.
B RIS B G LB

O mnmEy

HRIARYBERRRIG?

RIS, MRERIE(SIIESTH IR S B I B K
5. MERRETERERMEEKS

BH BE |

5.7.1.2.9% 5 SR &

P 4 5 SN S R R RS 0l S (95 5k 1 2E A\ 21 Alstudio JT A B
e T SERT SR SCRE tick 00, AN SCRES B R

73



HEFRII BT MATTC 52 T 23— FH P A FH 5 Mk

ey [ s ~ EBESEI12023_copyipynb X > % @ wzwy @ O -
o ~ WEREI12023_copyipynd
> o NN + #B\ n | D 2EEST O ERE = EMAARE SR =xA B, Python 3118
v & userlb
R =Dy Dby B - @
&= > o wdm
= #RETH.pynd
Py HAHENI12023_copy ipynb
= MBI rb2608_1203-20251203111310
) B4 SERIrb2608_1203-2025120311430
= B#UREpyD
= dataipynb
1 fr omaission import PerGrder
15 context. set_connission(Perorder (buy_cost=0.00¢3, sell_cost=0.0008, min_cost=5))
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17 if context.strategy vars:
18 context. strategy_vars. set_debug (10)
19
20 def before_trading start(context, dsis)
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2 current_dt_ninute = context. current_dt. strftine{ “H:at)
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35
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HEZRIIBT MATIC 2 5 %

HT-Quant BN mEEW mETE  ETWR Bosw AR ERSR KRE
EEBULT A
HAB{ERRB2608_1203 wi =
WEGHO A 23036(EEEKGE). B K1(20/86) 07BN
REEE  MEAE GG e

14:02:18.041265 NOTE ctptd.cpp:561 send_order[82]: Invake Send order(23036,5HFE,(b2601,1@1939.000000,'1,/0') ok reqid=63, order_key=53_1_-1536937811
14:02:18.084147 INFO trade_engine.cpp:1911 process_order_insert[B2]: order_req(23036,9,rb2601,'1,/0',1@1939.0000,'0'b06d3d66-3ba1) order_key=53_1_-1536937811,error_data=31,CTP: AERE
14:02:18.083086 WARN ctptd.cpp: 1616 OnRspOrderinsert[172]: CTPTD[23036] rsp insert order [rb2601,'1,'0,1@1938.000000] failed Error=31CTP:BEFR, LS EE[10454.80]

14:03:14.564411 DEBUG strategy_context.cpp:1016 place_order[82]: Use limit price 1938.0000 for symbol='rb2601.5HF* MARKET order

14:03:14.554412 DEBUG strategy._context.cpp:1084 place_order[82]: sending order_req=[23036,rb2601.SHF,'1',0',1@1939.0000,0} b06d3d66-3ba1]

14:03:14,554429 NOTE ctptd.cpp:561 send_order(82]: Invoke Send order(23036,5HFE, 162601,1@1939.000000,'1'/0") ok reqid=64, order_key=54_1_-1536937811

2025-12-03 14:03:08.658669 DBG: strategy_vars reporting cash_det={'account_id'; *94546bbc-d87a-4295-bd80-cBc48638687b', ‘account_type': ‘1", 'balance': 3799888.57, 'available'; 171073.72, 'frc
2025-12-03 14:03:08.658764 DBG: strategy_vars reporting pos_det={'instrument’: 'AP512.CZC’, 'exchange': 'CZCE', 'account_id': '94548bbe-87a-4295-bdB0-c6c4B639687b', ‘account_type': 1), 'initis

2025-12-03 14:03:08.658793 DBG: strategy_vars reporting pos_dct={'instrument’; 'AP601.CZC, ‘exchange*: 'CZCE!, 'account_id": * 7

b', ‘account_type': *1', 'initic

14:03:14.596867 INFO trade_engine.cpp: 1911 process_order_insert[82): order_req(23036,8,rb2601,'1,/0,1@1939.0000,'0',b06d 3d66-3ba1) order_key=54_1_-1536937811,error_data=31CTP @& TE

i —FH 7 A8 P = A

14:03:14.596547 WARN ctptd.cpp:1616 OnRspOrderinsert[172]: CTPTD[23036] rsp insert order [rb2601,1'/0},1@1939.000000] failed Error=31,CTP:REFE, KERSEE10454.80]

14:03:14.554411 DEBUG strategy_context.cpp:1015 place_order(82]: Use limit price 1939.0000 for symbol='rb2601.SHF* MARKET order

14:03:14.554412 DEBUG strategy_context.cpp:1084 place_order[82]: sending order_req=[23036,rb2601.5HF/ 1,0, 1@1939.0000,0',b06d3d66-3ba1]

14:03:14.554429 NOTE ctptd.cpp:561 send_order[82]: Inveke Send order(23036,5HFE,(b2601,1@1939.000000,'1'0') ok reqid=64, order_key=54_1_-1536937811

14:03:14.596861 INFO trade_engine.cpp:1911 process_order_insert[82): order_req(23036,9,/b2601,'1"/0),1@1939.0000,'0',b06d3d66-3ba1),order_key=54_1_-1536937811,error_data=31CTP:ERTFE

14:03:14.506547 WARN ctptd.cpp:1616 OnRspOrderlnsert[172]): CTPTD[23036] rsp insert order [rb2601,1'0},1@1938.000000] failed Error=31CTP-AZTFR, MRSHE(10454.80]
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