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CHAPTER

TWO

2.1 Subpackages

2.1.1 czsc.data package

czsc.data.base Module

Functions

CZSC API

gm_symbol_to_ jqg(symbol)
gm_symbol_to_tdx(symbol)
gm_symbol_to_ts(symbol)
jgq_symbol_to_gm(symbol)
jq_symbol_to_tdx(symbol)
Jjg_symbol_to_ts(symbol)
save_symbols_to_ebk(symbols,
source])
tdx_symbol_to_gm(symbol)
tdx_symbol_to_jqg(symbol)
tdx_symbol_to_ts(symbol)
ts_symbol_to_gm(symbol)
ts_symbol_to_ jg(symbol)
ts_symbol_to_tdx(symbol)

file_ebk],

P < AR 2R T ARG

i 4 IS FEE 5 5 D

i< A% Tushare ALY
LR LS A T

H5 2R LR AR 1 1515 A0S
PR IEAAD e 1), Tushare A7

R R IE S RARFER] EBK SCHF, FRASRIE]
Gk AN RN R GG

388 55 I AR % i 4 A1

e IRAF B AR i R T A
A IRAE B AADH%  Tushare 5%
i Tushare it 4% i 6 AURS

FF Tushare A5 4% #2850
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gm_symbol_to_jq

czsc.data.base.gm_symbol_to_Jjq (symbol: str) — str

fi e AU R R TS

gm_symbol_to_tdx

czsc.data.base.gm_symbol_to_tdx (symbol: str) — str
i 4 AU S E A ALY

gm_symbol_to_ts

czsc.data.base.gm_symbol_to_ts (symbol: str) — str
4 UL %% Tushare 10H5

ja_symbol_to_gm

czsc.data.base.jq_symbol_to_gm (symbol: str) — str

E RN RS TR AN T

ja_symbol_to_tdx

czsc.data.base.jq_symbol_to_tdx (symbol)
SR TR AU e J s A AU

ja_symbol_to_ts

czsc.data.base.jq_symbol_to_ts (symbol)
R FEA U HL 1 Tushare fURY

save_symbols_to_ebk

czsc.data.base.save_symbols_to_ebk (symbols, file_ebk, source='ts")
RIS RO AFE] EBK S, HIR S AFRR SN RIAEN . @A 5
Parameters
* symbols JEEMR AL

» file_ebk -EBK 4% {4
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* source CHHE

Returns

tdx_symbol_to_gm

czsc.data.base.tdx_symbol_to_gm (symbol)
R A5 4 ARG A% i e A

tdx_symbol_to_jq

czsc.data.base.tdx_symbol_to_jq (symbol)
A A AU A 2R o XA

tdx_symbol_to_ts

czsc.data.base.tdx_symbol_to_ts (symbol)
A AF B AU % i Tushare LAY

ts_symbol_to_gm

czsc.data.base.ts_symbol_to_gm (symbol)
% Tushare X5 4% i 4 AURS

ts_symbol_to_jq

czsc.data.base.ts_symbol_to_jq (symbol)
i Tushare {544 R 2R 58 AU

ts_symbol_to_tdx

czsc.data.base.ts_symbol_to_tdx (symbol)
K5 Tushare U544 BE A5 U

2.1. Subpackages
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czsc.data Package

Functions

deprecated(*args, **kwargs)

get_symbols(dc, step)
gm_symbol_to_ jg(symbol)
gm_symbol_to_tdx(symbol)
gm_symbol_to_ts(symbol)
jg_symbol_to_gm(symbol)
Jjg_symbol_to_tdx(symbol)
jg_symbol_to_ts(symbol)
save_symbols_to_ebk(symbols,
source])
tdx_symbol_to_gm(symbol)
tdx_symbol_to_ jg(symbol)
tdx_symbol_to_ts(symbol)
ts_symbol_to_gm(symbol)
ts_symbol_to_ jg(symbol)
ts_symbol_to_tdx(symbol)

file_ebk],

This is a decorator which can be used to mark functions
as deprecated.

BRI I SR BN [R] [ BOW B AR Y 51 2

Hi 4 AR % 2R 98 AU

ISR R SR A T

fiti 4 AL Tushare A7

5 e A e AU

2R 8 ) A B A 5 AU

2R G 1 Tushare R

FHBCR ARSI R LRAFE) EBK SCME, IR SAMRRYE]
AN, A

REIE A ) AR % 18 A < AU

REE AR 10 AR % R S AT

FEE AR A ChS 5% i, Tushare 5

¥ Tushare FCRD 4% A 4 U5

* Tushare FCRDEL SR 56 U5

H§ Tushare FURDHE A AF U

E[

get_symbols

czsc.data.get_symbols (dc: TsDataCache, step)
BRI SRS B[] [ BOGE B O AR Y 51 %
Parameters
- de HURLETF
* step B

Returns
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gm_symbol_to_jq

czsc.data.gm_symbol_to_jq (symbol: str) — str
SRR AN

gm_symbol_to_tdx

czsc.data.gm_symbol_to_tdx (symbol: str) — str
i 4 AU S E A ALY

gm_symbol_to_ts

czsc.data.gm_symbol_to_ts (symbol: str) — str
4 UL %% Tushare 10H5

ja_symbol_to_gm

czsc.data.jq_symbol_to_gm (symbol: str) — str
E SRR TS A

ja_symbol_to_tdx

czsc.data.jq_symbol_to_tdx (symbol)
SR TR AU e J s A AU

ja_symbol_to_ts

czsc.data.jq_symbol_to_ts (symbol)
R FEA U HL 1 Tushare fURY

save_symbols_to_ebk

czsc.data.save_symbols_to_ebk (symbols, file_ebk, source="is")
RIS RO AFE] EBK S, HIR S AFRR SN RIAEN . @A 5
Parameters
* symbols JEEMR AL

» file_ebk -EBK 4% {4
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* source CHHE

Returns

tdx_symbol_to_gm

czsc.data.tdx_symbol_to_gm (symbol)
R A5 4 ARG A% i e A

tdx_symbol_to_jq

czsc.data.tdx_symbol_to_jq (symbol)
A A AU A 2R o XA

tdx_symbol_to_ts

czsc.data.tdx_symbol_to_ts (symbol)
A AF B AU % i Tushare LAY

ts_symbol_to_gm

czsc.data.ts_symbol_to_gm (symbol)
% Tushare X5 4% i 4 AURS

ts_symbol_to_jq

czsc.data.ts_symbol_to_jq (symbol)
i Tushare {544 R 2R 58 AU

ts_symbol_to_tdx

czsc.data.ts_symbol_to_tdx (symbol)
K5 Tushare U544 BE A5 U
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Classes

daily_basic_new(trade_date)
get_all_ths_members([exchange, type_])
get_dates_span(sdt, edt[, is_open])
get_next_trade_dates(date[, n, m])
hk_hold([trade_date])
index_weight(index_code, trade_date)
1imit_ 11ist(trade_date)

pro_bar(ts_code[, start_date, end_date, ...])
pro_bar_minutes(ts_code[, sdt, edt, freq, ...])

stock_basic()

stocks_daily_bars([sdt, edt, adj])
stocks_daily basic_new(sdt, edt)

ths_daily(ts_code[, start_date, end_date, ...])
ths_ index([exchange, type_])
ths_membe r(ts_code)

trade_cal()

TsDataCache(*args, **kwargs) Tushare % %1%
TsDataCache
class czsc.data.TsDataCache (*args, **kwargs)
Bases: object
Tushare 32217
Methods Summary
cctv_news([date]) B R
clear() B GAT
daily._basic(ts_code, start_date, end_date) H ¥845

S H atndk DA
ARIUAIZEMT A BBk 512
BRICH X )51

RO 22 5 H

PR T A5 R A 4

FERO T FIAE
https://tushare.pro/document/2?doc_id=198
BRICH Ze A EHd

AR Pk

ARHCEEA R R A, BmBCEN. #5k. b
Hi%. 1By H %

A Al s H £

BEHC A JBE sdt ~ edt I JE] XA A 42 EB T S
daily_basic_new

ARIUAI MR ey H AT 16
ARIR] AL MR

R[] FENARR 18 3 P
https://tushare.pro/document/2?doc_id=26
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Methods Documentation

cctv_news (date="20190625")
I
https://tushare.pro/document/2?doc_id=154
clear ()
HEGAT
daily_basic (s_code: str, start_date: str, end_date: str)
H $515
https://tushare.pro/document/2?doc_id=32
daily_basic_new (frade_date: str)
PR H bt B
H 845 : https://tushare.pro/document/2?doc_id=32 £% F 5| 3 : https://tushare.pro/document/2?doc_id=
262

Parameters
trade_date x5 H

Returns
get_all_ths_members (exchange='A’, type_='N'")
SRR AR A Bz 4= it 51 2
get_dates_span (sdt: str, edt: str, is_open: bool = True) — List[str]
FRICH X 5] 51
Parameters
* sdt JHR H
* edt 4 H 1Y
* is_open - EHE% 5 H

Returns

H X )12
get_next_trade_dates (date, n: int = 1, m: int | None = None)
RIBCREARAY 52 25 H I
2R m = None, R[FLEE H S n 305 H s & MR REEE HIE2E n~m 325 H
Parameters
* date —£Lifi: H Il

°n-—
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em-—
Returns

hk_hold (frade_date="20190625")
IR R JRCE A5 B 4
https://tushare.pro/document/2?doc_id=188

index_weight (index_code: str, trade_date: str)
TR AL E
https://tushare.pro/document/2?doc_id=96

limit_1list (trade_date: str)

https://tushare.pro/document/2?doc_id=198

Parameters
trade_date x5 H

Returns
H kR AEGE T
pro_bar (ts_code, start_date=None, end_date=None, freq='D', asset="E', adj='qfq’, raw_bar=True)
ARICH DA EHHE
https://tushare.pro/document/2?doc_id=109
Parameters
* ts_code -
* start_date -
* end_date -
e freq-

* asset BRG] B BRI PRIGEL C Fry B2 FT JU1%5¢ FD £4x O AL CB nl%%
fit (v1.2.39), BUIAE

+ ady BRI B LIRIECC U BT FT 5% FD 42 O i CB W%
(v1.2.39), 2L E

* raw_bar —
Returns
pro_bar_minutes (5s_code, sdt=None, edt=None, freq="60min’, asset="E', adj=None, raw_bar="True)
AR LR
https://tushare.pro/document/2?doc_id=109

Parameters
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* ts_code —FRIFFHS

s sdt JTHERINTE], R 2] 2>-h

* edt LEHTR], R E 2-Bh

e freq AM4NJEW], WL 1min, Smin, 15min, 30min, 60min

» asset ARG E MR TP ERIEEL C Kir vt FT 362 FD L 4x O WAL CB %%

fit (v1.2.39), BRAE
* adj -HRCEEAL, None REAL, qfq: HiZAL, hiq: J5REAL
e raw_bar 27 ik 0] RawBar X4 5|3
Returns
stock_basic ()
ARBURERNE SR, BRI, Ak, EmE. B H S
https://tushare.pro/document/2?doc_id=25
Returns
stocks_daily_bars (sdt="20190101', edt="20220218', adj="hfq’)
A ezt s H 4
Parameters
* sdt JHR H
* edt 455 H i
* adj EHCRA
Returns
stocks_daily_basic_new (sdt: str, edt: str)
BHL A % sdt ~ edt B} Ja] X J8] 1435557 52 daily_basic_new
Parameters
e sdt JHRHI
* edt 455 H I
Returns
ths_daily (s_code, start_date=None, end_date=None, raw_bar=True)
AR LN e i H AT
ths_index (exchange='A’, type_='N')
ARIA PR
https://tushare.pro/document/2?doc_id=259

12
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ths_member (ts_code)

AR FE MU i 73 P

https://tushare.pro/document/2?doc_id=261 :param ts_code: :return:

trade_cal()

https://tushare.pro/document/2?doc_id=26

2.2 czsc Package

2.2.1 Functions

cal_trade_ price(bars[, decimals])
calculate_bi_info(bars, **kwargs)
check_abnormal_volume(df, ¥*kwargs)
check_freq_and_market(time_seql, freq])
check_high_ 1ow(df)
check_price_gap(df, **kwargs)

check_signals_acc(bars, signals_config[, ...])

check_zero_volume(df)

clear_cache([path, subs, recreate])
clear_strategy(strategy_namel[, redis_url, ...])
combine_dates_and_pairs(dates, pairs, ...)
combine_holds_and_pairs(holds, pairs, ...)
create_grid_params([prefix, multiply])
cross_sectional_ic(df[, x_col, y_col, method])
cross_sectional_ranker(df, x_cols, y_col, ...)
daily_performance(daily_returns, **kwargs)
dill_dump(data, file)

dill_Iload(file)

disk_cache([path, suffix, ttl])
empty_cache_path()

feature_adjust(df, fcol, method, **kwargs)

feture_cross_layering(df, x_col, **kwargs)

THERL & PP ELE R K BRI 22 5 this

THEZEWFHIE

Hor AT A2 T AP AE S 0 AL B

R A I ] 2 e 5 A IR — 4, = IR —Ti3%

KA 22 5 A7AE high < low 5L .

RS 2 A5 A 3 L P R B ik 1

LR R K AR EEIERE S, WibESiR

S8 SR

HHEEBRAREDN K 2 5.

2 G A

T S s BT AT e s

SEE KA H IR IR SR BT 28 5 14
LA IR RN SEE FFF- 22 5y A T 43

A7 grid search 540 &

S3 AT df 1 x_col 1 y_col FI gk AH XM (IC)

BT 7 HE 7

SR BT H e 5 B A5 TR A

Tt

GAreMide, SR A

FRAEVAEE PR AL : XPRREFEA TR, (I
I E X
Ko R~ B R AE I B AR T _E 3R A T4 2 A B

RSEEREY;

continues on next page
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Table 1 - continued from previous page

find most_similarity(vector, matrix[, n, met-

ric])

format_standard_kl1ine(df, freq)

freq_end_time(dt, freq[, market])

fregs_sorted(freqs)
generate_czsc_signal s(bars, signals_config)
get_dir_size(path)
get_ensemble_weight(trader[, method])

get_heartbeat_time([strategy_name, ...])
get_intraday_times([freq, market])
get_py_namespace(file_pyl, keys])

get_signals_config(signals_seq], sig-

nals_module])

get_signals_ fregs(signals_seq)
get_strategy_ mates([redis_url, ...])
get_strateqgy_weight s(strategy_namel, ...])
get_sub_element s(elements[, di, n])
get_trading dates(sdt[, edt])
get_unique_signals(bars, signals_config, ...)
get_url_token(url)
holds_concepts_effect(holds, concepts|, ...])
holds_performance(df, **kwargs)
import_by name(name)
index_composition(klines[, weights, base_point])
is_event_feature(df, col, **kwargs)
is_trading_date([date])

is_trading time([dt, market])

long_short_equit y(factors, returns|, ...])

net_value_stats(nv[, exclude_zero, sub_cost])
next_trading_date([date, n])
normalize_corr(df, fcol[, ycol])
normalize_feature(df, x_col, **kwargs)
normalize_ts_feature(df, x_col[, n])
optuna_good_params(study[, keep])

optuna_ study(objective[, direction, n_trials])

TR A AR A n A

M AR K 28l CZSC Frifi§iidi4hity RawBar
LIES

A TS ST A SR de Xof R 1Y K28 SRS R
i 1]

K 2 JH ISR PR H, Dok 25
{ifi il CzscSignals 4 {55

REUH SRS, B Bytes

L CzscTrader H i positions ## 1 method 5448
B G R

AR IR FE) fi Jr— U Lok o [

AR & T3 14 58 7y P ) B

FREL python J{I 48 SC {4 1) namespace

RIUE S5 RN 155 R AL

RIUFSHNFRIT I K 2 391513
ARH Redis H A SR ST AL
AREBCRMS 35 AU

ARG 2 EIECR di IR IET n Aok
AREAS B Z T8 BT 22 5 H
REUE 5 R b E LA (558138
KRR E URL Hdfak O 1 FEUERD
SR 8 R B AR ALY,
AEFFOHERN

WL FRFEH AL, 3 L
BCEEL, O AL A AL
FERP T T R
W2 5 H

T A2 I [ 5 2 52 5 I 1]

AR T ES YR, B S e 4l
HORVE TR

Gt &R Elian . B4
RECARRE N 225 H

PREAL A TS AR et IR

R rhniEtl: gak2, ARIGHnEL
Xt [ J S 5 A 7 U — A Ak
R optuna fEALEE R T RS 4L
{i 1] optuna FATZHILL

continues on next page
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Table 1 - continued from previous page

overlap(df, col, **kwargs)
prev._trading date([date, n])
print_df_sample(df], n])

psi(df, factor, segment, **kwargs)

read_ json(file)

resample_bars(df, target_freq[, raw_bars])
resample_to_daily(df], sdt, edt, ...])

risk_free_ returns([start_date, end_date, ...])
rolling compare(df, coll, col2[, window, ...])
rolling corr(df, coll, col2[, window, ...])
rolling daily_performance(df, ret_coll, ...])
rolling_norm(df, col[, window, min_periods, ...])
rolling_gcut(df, col[, window, min_periods, ...])
rolling_rank(df, col[, window, min_periods, ...])
rolling scale(df, col[, window, ...])
rolling_slope(df, col[, window, ...])
rolling_tanh(df, col[, window, min_periods, ...])

save_ json(data, file)

set_url_token(token, url)

show_cointegration(df, coll, col2, **kwargs)
show_correlation(df[, cols, method])
show_daily_return(df, **kwargs)
show_drawdowns(df, ret_col, **kwargs)
show_event_return(df, factor, **kwargs)
show_rfactor_layering(df, x_col[, y_col])
show_factor_returns(df, x_col, y_col)
show_holds_backtest(df, ¥*kwargs)
show_monthly_return(df], ret_col, sub_title])
show_optuna_ study(study, **kwargs)

show_out_in_compare(df, ret_col, mid_dt, ...)

show_psi(df, factor, segment, **kwargs)

Z57E df F1 col, T1H col Hfl [RIEAYIELE ) BRUEL
PP LS N5 H

PST AR E RSNSOI AE A R 2 A 9 73
Ak

FE2E Y K SR BB R AR H A 30T K el
Rl H Al o H it DAEUEAT H 264051
54

AT X 2R R P51

IR P IR — L (E

RN EPIA P IR KRB

TR Sh H iR

WRF IR —L(E

TR FIIRR S 7 4

PSR SR

Xt AT IR 2 — 1k

IRFHIRShRR

XFPSIREATHR Zl) tanh A8

WHE R E URL Fdaie Dby, dE—ailds 2
e 2 E RIS

SRR AT RS R, TR BRI
H streamlit EsAH e

H streamlit &7~ H 3%

N SN & i

A3 R A A SR ARAE

fili ) streamlit £ Pl 1A 43 J2 W o %2 14
I streamlit JE7 PRl T fi %2
TR ZE A 0 1] I 25 SR

JERTaE S H H BE Rl

JRIRFEAS N PR BN L
PSI sy Aiie e 1k

continues on next page
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Table 1 - continued from previous page

show_rolling_daily_ performance(df,
ret_col, ...)

show_sectional_ic(df, x_col, y_col[, method])
show_splited_daily(df, ret_col, **kwargs)
show_stoploss_by_direction(dfw, **kwargs)

show_strategies_dailys(df, ¥*kwargs)
show_strategies_symbol(df, **kwargs)
show_symbol_factor_layering(df, x_col[,
y_col])

show_ts_rolling_corr(df, coll, col2, **kwargs)

show_ts_self corr(df, col, **kwargs)

show_weight_backtest(dfw, **kwargs)
show_yearly_stats(df, ret_col, **kwargs)
stock_holds_performance(de, dfh, res_path)
stoploss_by_direction(dfw], stoploss])
subtract_ fee(df[, fee])
symbols_bi_infos(symbols, read_bars|, freq, ...])

top_drawdowns(returns|[, top])
update_bbars(dal, price_col, numbers])
update_nxb(df, **kwargs)
update_tbars(da, event_col)

weekly performance(weekly_returns)

welcome()

x_round(x[, digit])

JEIR RS GT KdE

i F streamlit &~ 1C

JE o B H s = 1

7 1) IR A Y R

FENZ2 TR 2 AP H e R - FROR IS SRR H IR
i

JEINZ RS 2 mFh H i s e A AE R H UL
i

{11 streamlit 224l AR A R PR 120 2 it 5

I _E4% rolling f) 75 AT K R 4K

JEAR I LB T A MR ATA R, T
guo

JRZRAS EE [m] 0 45 2

AR H et R

T A B H &R oHEarRMN

HRr QI AT 1k 45

WA B AR O 5 S AR T2 2%

TR Z AR I B FFE

paxie=SNIE ' BT E = SN CIE /(i /2 N SN V¥ -
HI. R EL. KA

FELR E R da s EVTEHF USRI n AR bar (9331
Wezas)

TELYERY df _EVTSIFAIETE n AR bar 9 2 iia
5

TR Bvent J7 1) {5 B B AR AN i

R B B8 e 2 ke £ A5 T s

& RIAEIRT N

cal_trade_price

czsc.cal_trade_price (bars: ListfRawBar] | DataFrame, decimals=3, **kwargs)

THRLES TE i Rl BTl 1 39) KRB i) 22 23 s
PREII T2

L 1oL, R AR bars 280288 (%13 5k DataFrame ), R H5%46 4 DataFrame #53X, 55 H A7 0

FEAE R df 1
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2. R AR K LT AN R, 2 BIAFAE7EH 51 next_open £l next_close H, [A]H}, RFX g4
FH 24 U INE] price_cols F1|FH

3. V155 TWAP (RERIACTEI M) A VWAP (R BIBCEEI A ) . Jaltt, BRECHET T for
TBEF, I seq ZEL (BRIMEA (5, 10, 15, 20,30, 60)) . FEAEKIGFR

* J145 TWAP: {ii ] rolling(t).mean().shift(-t) J5 yATTE A A 114 ¢ RS F-ESEE A -

o W VWAP: BT EIR SN RSS2 A (sum_vol_t) 1Al A2 5 3 AN At 2 Al
(sum_vep_t), SRS MIGEBRLARIE , H 1 TS0 ¢ A8,

o TWAP Fl VWAP (51| £ %5 I E| price_cols 1| .
4. ]y price_cols FFHEEN1, R NaN R k% A T UL AT -

5. M DataFrame W% 5551 (WAFEAR K LBHRI BT BRI 5 mika)) , I
round(decimals) J5 V(0 B 15 /MR GBRIAH 3)

6. iR [E] 43 J5 1) DataFrame.,

Parameters
* bars LAl EI K 28, — o2 14800 K &
o decimals R EA/NEIEL, ERIAE 3

Returns

o ke

calculate_bi_info

czsc.calculate_bi_info (bars: ListfRawBar], **kwargs) — DataFrame
TR
Parameters

bars - Jiilf K 2 ¥

Returns

ERFFIE

check_abnormal_volume

czsc.check_abnormal_volume (df, **kwargs)

G LR AT B A

2.2. czsc Package 17



czsc, Release 0.9.51

check_freq_and_market

czsc.check_freq_and_market (fime_seq: List, freq: AnyStr | None = None)

ks e ) (8115 21 Pty iRl b3t I e I i R

PREO R

L 2R freq ZERFESIR T, HECEIER M freq F1” BRI A THIHZRAL,

2. 2R freq 2’ 10T, BRELS TSIV ] 53] “time_seq

3. BRELE R time_seq AV AR A, IFRAIAREK BEE AN 2,

4. pR%I0E ) “freq_market_times i, 485 “time_seq PLHCHYI, HiR [m]X Y freq_x Hl ‘market,
5. WEAREATHRBI TR I, KGR A None 17 ERIN”

Parameters
e time_seq -W}[a))F4, [ ‘11:00° , “15:00° , ¢23:00° , ‘01:00° , “02:30° ]

« freq -HEFHIXT A K LB, S8, HHZSET UM d . Tk
fE: 15040, 508h. 15 2050, 30040, 60 234h. Hk, Rk, ALk, =4, £4

Returns
* freq K £¢ J& 1}
» market 225 T ¥

check_high_low

czsc.check_high_low (df)
ot B TEAE high < low B & I

check_price_gap

czsc.check_price_gap (df, **kwargs)
oA e T AR I IR EL A IR B Bk 1

check_signals_acc

czsc.check_signals_acc (bars: ListfRawBar], signals_config: List[dict], delta_days: int = 5, **kwargs) —

None

i AR K AR SIIE RS, S S PO Es R P i
PRAIIATIZ -
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L pROE SEARHOCEERE 58] K 2R base_freq, FFAGALH AR K 2l bars Je {4 T HESI . 2R

bars {Y K JE/NT 600, pRACE IR
2. KI5, BRECJET generate_czsc_signals J5{k, A Czsc (55, HBR4h RARARAE df .

3. BRI df PETARIE S5 s_cols, FEFTENR— SRR . K5, BRBCHITA R (E =3

F signals %1 F 1,

4. PREUI bars 43 NS4, bars_left F11 bars_right, FH-3REUE S & signals_config 1 T g fregs.

5. BRELE)%— BarGenerator %{4 bg, F-{ili ffj bars_left Hfit) K 3R RATIAILE .
6. PRELEIE— CzscSignals Xf 4 ct, FKf bg AESHCHE signals_config A S4% A

7. BREOIE L last_dt, HITAEEEE—ME S RE R BRI A

8. BRI T bars_right & —MR K 28, XFT8—1R K 28, K%M ctupdate_signals(bar) S5 #{5

Zo

0. XFFAE M, WAL K LR S 15 S R0E U BB 22 (K T delta_days, I FL
Rf B 5 B S, AR HTML SCPF, (S AR R, F T %0

S a R B B ]
Parameters
* bars Jilfi K £k
* signals_config - ZHRILH(HF 55
* delta_days ¥ UCHH {55 [R] Y I B R AL

Returns

None

check_zero_volume

czsc.check_zero_volume (df)

clear_cache

czsc.clear_cache (path: AnyStr | Path = PosixPath('/home/docs/.czsc'), subs=None, recreate=False)
G I
Parameters
* path {7 FJeikie
* subs R EE ST XMFIAFR, AR None, W3 2884 S0k

2.2. czsc Package
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* recreate — 5 BT B SCIF I, True W& FHT A S, False I A & HHT A1)
Sk

clear_strategy

czsc.clear_strategy (strategy_name, redis_url=None, connection_pool=None, key_prefix="Weights', **kwargs)
T 3 SRS BT AT SR
Parameters
» strategy_name str, $Kl§ 44
» redis_url —str, redis ZEEFELAE, BRiA A None, B 3145745 RWC_REDIS_URL
B

e connection_pool —redis.ConnectionPool, redis 7 #5ith
» key_prefix —str, redis F key FIETZE, ZRIAH Weights

» kwargs —dict, HAhSE

combine_dates_and_pairs

czsc.combine_dates_and_pairs (dates: list, pairs: DataFrame, results_path)
BEO A PRI SRS T 152 5 wEA T 20 #
PR 512 4
1. dates F4hy HPIRAY, FFIR[E S 28 & dates.
2. f pairs S £ dfp A5
3. Kfdfp B TRIE SR HIRAL, TR H RS R I RIRE S T R 1.
4. M\ dfp HEFIT G HITE dates FHEg%ids, IR(E 45 df_pairs.,
5. M dfp HEEEIT- G [ E df_pairs 59 TF-Or i [A) 0 N O Kcde , TK{E45 dfp_sub.
6. {#i Ji| dfp_sub fI|% PairsPerformance %4 tp_old.,
7. {#iJ] df_pairs fi 7 PairsPerformance X}4: tp_new.
8. FTEN SRS 5y I HAAS A OAE ST
9. ITHAHE L IRG I AL 5 B HAME B OAF ST
10. QSR H SR 4RI S8
11. 3&[1] tp_old Fl tp_new X5 .

Parameters

* dates — KAk H I, H K, Bikedl [ ©2020-01-027 , -, ©2022-01-06" ]
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* pairs —

PRSI P22 5 Bt , Bt sl b
P A 22 5 J5 Tl i KR R (I B I R VT IT G TRl a] 0 002698.8Z £ 5k 1 2015-
01-12 13:30:00 24.02790 2015-01-13 09:45:00

1 300031.SZ £ 3k 1 2015-01-12 10:30:00 53.87420 2015-01-13 09:45:00 2 300046.SZ £
3k 12015-01-12 10:15:00 41.35824 2015-01-13 09:45:00 3 300076.SZ %3k 1 2015-01-12
10:30:00 57.84800 2015-01-13 09:45:00 4 300099.SZ £ 3k 1 2015-01-12 10:15:00 62.57308
2015-01-13 09:45:00

FIPF ORI TR0 K S80S O KRR 5 SRS 85 &5 el

0 23.38150 2 7 0.843750 -0.64640 -0.0269 -0.0269 1 52.71284 2 13 0.968750 -1.16136
-0.0215 -0.0215 2 40.72068 2 14 0.979167 -0.63756 -0.0154 -0.0154 3 55.45144 2 13
0.968750 -2.39656 -0.0414 -0.0414 4 61.50528 2 14 0.979167 -1.06780 -0.0170 -0.0170

» results_path FHi&ER HF#

Returns

combine_holds_and_pairs

czsc.combine_holds_and_pairs (holds, pairs, results_path)

SRR I SR - 52 5 HEA T 4047
BRI 2
1. % holds Al pairs %ciig 4 7 AL PRAIAES .
* ff holds 52 %] dfh 7 &
o 5 dfh i S B BEEs S HT2EAL,
B dfh 197 RS SIES FRrg RS 4.
* Bf pairs 5 il £| dfp A2
« Rfdfp B FEOEFE] SR HIZEAL, 55 H IR Bt kg AR 4.
2. BB IR S Syt o
« K dfp 5dfh iy [[ FFGEN , ARrRED , ReOREE 1 SIBTAER:, 135 dfp_.
« M dfp_ PIEBSFORER T 0 B2 %, TR{HSS df_pairs.
M dfp HkEFF Qi R LE df_pairs YFFONN RIS FEL A RIS, KA 4 dfp_sub.
3. BEATVEBT RIS BT .
o fiiJf] dfp_sub £ PairsPerformance X§4 tp_old.

o f§iJf] df_pairs 1|72 PairsPerformance %4 tp_new.

2.2. czsc Package 21



czsc, Release 0.9.51

4. QUEEEE R H I IRAFVE O 8RS8 5 Bl
o {fi i os.makedirs Q45 5 H 5.
o ¥f tp_old PZETH AR ARAT A Excel U, USSR JRIRAE 5 PRAN XIsx
o K tp_new MGETHARORAEA Excel SCPF, SCIFE R A IETEAN XIsx”.
* ¥F df_pairs FURERAF N Feather SCHF, SUUF4 K7 ALt I825) feather”
5. &[] tp_old I tp_new X4 .

Parameters
* holds —
A, FEB:
J53 HAPHIESR AU nlb 3 OAE
0 2020-01-02 000001.SZ 183.758194 0.001232 1 2020-01-02 000002.SZ -156.633896

0.001232 2 2020-01-02 000063.SZ 310.296204 0.001232 3 2020-01-02 000066.SZ -
131.824997 0.001232 4 2020-01-02 000069.SZ -38.561699 0.001232

* pairs —

PEIRESRIRS T2 S Bedhs, Bt X
PRI A2 5 05 Tl e KA LR TR) RV IF P i A] 0 002698.SZ %% 1 2015-
01-12 13:30:00 24.02790 2015-01-13 09:45:00

1 300031.SZ £ 3k 1 2015-01-12 10:30:00 53.87420 2015-01-13 09:45:00 2 300046.SZ £
3k 1 2015-01-12 10:15:00 41.35824 2015-01-13 09:45:00 3 300076.SZ £ 3k 1 2015-01-12
10:30:00 57.84800 2015-01-13 09:45:00 4 300099.SZ £ 3k 1 2015-01-12 10:15:00 62.57308
2015-01-13 09:45:00

ZIPF R F RO K B0 O R 5 @85 i 7t

0 23.38150 2 7 0.843750 -0.64640 -0.0269 -0.0269 1 52.71284 2 13 0.968750 -1.16136
-0.0215 -0.0215 2 40.72068 2 14 0.979167 -0.63756 -0.0154 -0.0154 3 55.45144 2 13
0.968750 -2.39656 -0.0414 -0.0414 4 61.50528 2 14 0.979167 -1.06780 -0.0170 -0.0170

* results_path 4R HZ

Returns
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create_grid_params

czsc.create_grid_params (prefix: str = ", multiply=3, **kwargs) — dict
A7 grid search ZE4H A
Parameters
* prefix -SRI
« multiply ZHAGWAAL, WRK 0, WEHH # 75 FESE
* kwargs (ERESHMGEETS], SEAEHELE ] iterable

Returns
SR A

Examples

>>>x = create_grid_params( “test” , x=(1,2),y=( ‘a’ , ‘b’ ), detail=True) >>>print(x) Out[0]:

{ “test_ x=1_y=a’ : { ‘x’ : 1, ‘y’ : ‘a’ },
‘test x=1_y=b’ : { ‘x’ : 1, ‘y’ : ‘b’ }, ‘test x=2_y=a’ :{ ‘x’ :2, ‘y': ‘a’},
‘test x=2_y=b’ : { ‘x’ :2, ‘y’: ‘b’ }}
# PANSEL A BAMEHE P AR, (HEALE int, float, str H1 [ fF:— >>>x = create_grid_params( “test”
,x=2,y=( ‘a’ , ‘b’ ), detail=False) >>>print(x) Out[1]:

{ “test001’ : { ‘x’ :2, ‘y’ : ‘a’ },
‘test002” : { ‘x’ :2, ‘y’ : ‘b’ }}

cross_sectional_ic

czsc.cross_sectional_ic (df, x_col="open', y_col="nlb', method='spearman’, **kwargs)
434 df Hh x_col Fl y_col F R THIAH P (IC)

:param df : $(J}&, DateFrame #%z:param x_col: X %l|:paramy_col: Y ¥, —f&RH F#Ikzs, 2 nlb
:param method: { ‘pearson’ , ‘kendall’ , ‘spearman’ } or callable

e pearson : standard correlation coefficient

kendall : Kendall Tau correlation coefficient

* spearman : Spearman rank correlation

callable: callable with input two 1d ndarrays and returning a float

Return: df, res

HI# e fE HAR R AEER, e e b A R A ST 45 2R
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cross_sectional_ranker

czsc.cross_sectional_ranker (df, x_cols, y_col, **kwargs)

BT HE Y
Parameters
o df HFHdE, SAEE HIL mE. HHE. B, Bk 5T HES, REGIEL
PEan R

* x_cols —[H T4
« y_col FiijliF] 4
* kwargs Al S

— model_params: dict, #5250, ERIA { ‘n_estimators’ : 40, ‘learning_rate’ : 0.01},
AR, 27 lightgbm SCRY

— n_splits: int, FF[EJHF/REL, BRINS, RIS Briffa]
— rank_ascending: bool, 3T/ HEF & T, ERIA False-[&)F
— copy: bool, 27545 Dl df, True-$% U1, False- 4% Il

Returns

df, A8 H 7 B HE R 571

daily_performance

czsc.daily_performance (daily_returns, **kwargs)
SR BRI T s A 1 45 U
PREOTH R
LOESE, R AR H ks S8l NumPy 041, 4 B2 80 float6d .

2. )5, BEAT—ARIVFIR: A0SR e R A bR 2 A T e A, MR ] — A, H
T SRR AR -

3. AR H et AR R ORI T B B R bR 58
o AR R = Haa RO/ H R RS R E * 252
o BAHAR = BRI (E / WU RIS IEZE * ARifE22 RS 252
o ORI = BT H Ui R0 fom BAUE - 29t H il
o RHLLA = ARl ai 2 / BRI (WEREBR IO A, MR ARG #5002 10)
o HER = RFER H U R0/ H a5 8
o ARALBER = AR R AR * PR IEZ RS 252
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o AREEE = R H U R0 H e R
o [IHRUARSE = R IR/ ARl — Ao 1A A, 1-2 S rp iU, 2 PA R A

53
4. PEITA TR EAAEAE — gy, PSR IRR AR, (A T EAE R
Parameters

 daily_returns - H IS ZREEE, 6 : [0.01,0.02,-0.01,0.03, 0.02,-0.02, 0.01,-0.01,
0.02,0.01]

» kwargs —HAtSH - yearly_days: int, 252, —F1AZ 5 H AL

Returns
dict
dill_dump

czsc.dill_dump (data, file)

dill_load

czsc.dill_load (file)

disk_cache

czsc.disk_cache (path: AnyStr | Path = PosixPath('/home/docs/.czsc’), suffix: str = 'pkl', tfl: int = -1)
GArttian, SCRr 2 AUt X

Parameters

* path -~ ZEf7 SCPEJEACBE 4R, BRIAON home_path, &> bR KUY 28 77 SC 1 Je

path/func_name
e suffix ZZLE G4, CFF pkl, json, txt, csv, xIsx, feather, parquet
o ttl ZAF ARG, A B
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empty_cache_path

czsc.empty_cache_path ()

feature_adjust

czsc.feature_adjust (df: DataFrame, fcol, method, **kwargs)
FHETRE R A XPRAESATIRRE (AT RO E L
Parameters
* df —pd.DataFrame, {3 {#% 18R
e fcol -str, (K134
* method —str, JH¥& kL

- KEEP: B I s I T {E oA AR

- V230101: Xf (A ARSI X R BOHR, SREXT B F(E ] maxabs_scale #47)H—

6, HJETRVAR B K R B4

- V240323: X R F-#EF TR S R REOTE, KGR FEH scale + tanh #E4TIH—1k,

5 TR VAR B X R B A5
* kwargs —dict
— window: int, YRl 7 11K/
— min_periods: int, fx/N15JE 1)

Returns
pd.DataFrame, 1 weight /1)

feture_cross_layering

czsc.feture_cross_layering (df, x_col, **kwargs)
Xk PRl A N ) AT AT 7 2 AL P
B S
L ESEMSER R 2408 n, BAK 10,

2. WHRHCHE df (5 dt. symbol FEREGIE T x_col, HHRBRIGHCR T 40 A
3. M T (UK T AR AR, (P pd.qout BRECIEER TAIRERT AP, 4RI RIBOIE 743

A,

4. QRPN T IR ME—ERCR N T T 0B8R, IR T AR M TR, R (R

SRR I A S 2R

26
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5. KIS RAEREHN TR, UL
Parameters

o df —[ATHHE, FdEres):

dt symbol factorO1 factor02 factor03

2022-12-19 00:00:00 ZZUR9001 -0.0221211  0.034236  0.0793672
2022-12-20 00:00:00 ZZUR9001 -0.0278691 0.0275818  0.0735083
2022-12-21 00:00:00 ZZUR9001 -0.00617075 0.0512298 0.0990967
2022-12-22 00:00:00 ZZUR9001 -0.0222238  0.0320096 0.0792036
2022-12-23 00:00:00 ZZUR9001 -0.0375133  0.0129455 0.059491

* x_col [H14I#
* kwargs —
- SRR, BRI 10

Returns

df, NI x_col 43251

find_most_similarity

czsc.find_most_similarity (vector: Series, matrix: DataFrame, n=10, metric='cosine', **kwargs)
AR ] R R R AR A ]
Parameters
» vector -1 4E|n] &, Series 4514
* matrix -2 A4, DataFrame 4544, f—51g— P, 5142 M EiiRic
* n—int, R[] AR n A &
* metric -str, MBI,
— From scikit-learn: [ ‘cityblock’ , ‘cosine’ , ‘euclidean’ , ‘11’ , ‘127 ,

manhattan’ ]. These metrics support sparse matrix inputs. [ ‘nan_euclidean’ ] but it does

not yet support sparse matrices.
— From scipy.spatial.distance: [ ‘braycurtis’ , ‘canberra’ , ‘chebyshev’ ,

" correlation’ , ‘dice’, ‘hamming’, ‘jaccard’, ‘kulsinski’, ‘mahalanobis’, ‘minkowski’
, ‘rogerstanimoto’ , ‘russellrao’ , ‘seuclidean’ , ‘sokalmichener’ , ‘sokalsneath’ ,

‘sqeuclidean’ , ‘yule’ ] See the documentation for scipy.spatial.distance for details on these

metrics. These metrics do not support sparse matrix inputs.
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» kwargs —HAhSH

format_standard_kline

czsc.format_standard_kline (df: DataFrame, freq: str)
R AR IE K Zidli s CZSC FrifE&dladiity RawBar 51|13

Parameters

o df FrifE K £33+, DataFrame 2514

dt symbol  open close high low vol amount
2023-11-17 689009.SH 33.52 33.41 33.69 33.38 1.97575e+0t 6.61661e+07
00:00:00

2023-11-20 689009.SH 334 3291 3345 32.25 5.15016e+0¢ 1.68867e+08
00:00:00

e freq-K 287 5|

Returns
list of RawBar

freq_end_time

czsc.freq _end_time (dr: datetime, freq: Freq | AnyStr, market='A }%') — datetime
A B ISR 2RI de X R i) K2 9 45 T I )
Parameters
» dt —datetime
» freq -Freq

Returns

datetime

freqs_sorted

czsc.freqgs_sorted (fregs)
K 2P RAFH L E, B DITH Al
Parameters

freqs K LJEM5 %

Returns

K LR

28
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generate_czsc_signals
czsc.generate_czsc_signals (bars: ListfRawBar], signals_config: List[dict], sdt: AnyStr | datetime =
20170101, init_n: int = 500, df=False, **kwargs)
{#i f CzscSignals 4 {55
PRAIATIZ R -
1. RGeS S AL signals_config 3R A B fregs.

2. )5, BRECRHE SIS TR IR sdt #4eh datetime 82, HREITARIN 18] Z AT K Lt e 4y
bars_left, JTUGIH]Z J51 K 28/ BL4y bars_right.

3. WA bars_right %S, BIVEA IR 2 G0 K Z8ds, BB &l — g, HRE—1NEH
DataFrame 5§ 234132,

4. PRERE—1 BarGenerator X§42 bg, F{#i fi] bars_left 11 K Ze¥da kWb e .
5. PBREAE—A> CzscSignals X4 cs, H-HF bg FIf5 S HCE signals_config fE S A .

6. PRACE [ bars_right HRYRE—IR K 46, XFT—MR K 2, &AM cs.update_signals(bar) S B8 {7
5, RS S A E] sigs S £

7. figh, WA df BHOH True, eRECRF _sigs #4400 DataFrame HiR[a]; 0, EHGRM] _sigs.

Parameters
* bars £l 5 K &35
e signals_config {55 R E, #UI: signals_config = [

{ ‘name’: ‘czsc.signals.tas_ma_base_V221101°, ‘freq’: ‘HZk’, ‘di’: 1, ‘ma_type’
‘SMA’ , ‘timeperiod’ : 5}, { ‘name’ : ‘czsc.signals.tas_ma_base_V221101° ,

‘freq” : ‘HZE’, ‘di’ :5, ‘ma_type’ : ‘SMA’ , ‘timeperiod’ :5},{ ‘name’
‘czsc.signals.tas_double_ma_V221203° , ‘freq’ : ‘HZk’ , ‘di’ : 1, ‘ma_seq’

:(5,20), ‘th’ :100},{ ‘name’ : ‘czsc.signals.tas_double_ma_V221203° , ‘freq’
‘HZ , ‘di’ :5, ‘ma_seq’ :(5,20), ‘th’ :100},

]
* sdt (55T E IR E
* init_n —J{| T BarGenerator ¥4 16 ) S Al F ] K g
o df 2RI df %M ST IAE R, BRA False

Returns
S
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get_dir_size

czsc.get_dir_size (path)

RECH SR/, B Bytes

get_ensemble_weight

czsc.get_ensemble_weight (frader: CzscTrader, method: AnyStr | Callable = 'mean’)

FREL CzscTrader H1 i positions 1 method 75 ¥:4E .2 J5 AL E
PR P
1. $KBY trader Fp (35 8. 4544k DataFrame:

o ARG EH W EAN R OALE .
o R E I OE BN DataFrame, &3 8| — 24 DataFrame 7,
o RERFEAE Ay 24 XS A B AL FR

2. MRYELE M7 VR T S

o WRTFRERNTAMN G, R OE RO L, R I R T
o WERTTEREBUE TR (7 mean”.” max”.” min”.” vote”), ARHEAL BT Tr STFALE

3. RIS HW ., G000 . R #5 ) DataFrame:

o RETREAS B AR S HAlAH 55— 4 4By DataFrame.,
o Y522 G b B in 23711 DataFrame H1,
o RIMLE HIA . 2GR . BEAAEY) DataFrame 74,

Parameters
» trader —CzscTrader ZHiEA2 5 RN 5
¢ method —str or callable

LR, PEEASE: mean’ , ‘max’ , ‘min’ , ‘vote’ W]PAE A H E LYK
B, B E Ak dict, key oA position.name, value A position.pos, FEGI i A :

{ 2R A" 1, “ZREMEB L, 2K A 1 -1
* kwargs —

Returns

pd.DataFrame columns = [ ‘dt’ , ‘symbol’ , ‘weight’ , ‘price’ ]
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get_heartbeat_time
czsc.get_heartbeat_time (strategy_name=None, redis_url=None, connection_pool=None,
key_prefix="Weights', **kwargs)
ARIBCREME 1) f b — U LB I T
Parameters
* strategy_name -str, g4, BRIAK None, RIZRIBUITAT SEm 14 Lok i ]
e redis_url —str, redis A, BRiA N None, B 345745 RWC_REDIS_URL H
LI
e connection_pool —redis.ConnectionPool, redis 77l
» key_prefix -str, redis | key [BTZ%, 2RiAH Weights
» kwargs —dict, HAh S5
— heartbeat_prefix: str, LBk key FURIZR, ZRIAH heartbeat

Returns
str, S dfr— O BE ]

get_intraday_times

czsc.get_intraday_times (freq='1 5 %F', market="A F&')
FREUR & T3 10 28 ) ek 1) B

Parameters

market T34 FR, WIBE(EH: A Bt BI62. ZRIA

Returns

K o [E] B

get_py namespace

czsc.get_py_namespace (file_py: str, keys: list = []) — dict
FRHX python AR SCA4 ) namespace
Parameters
* file_py —python AL {F4
* keys i E T LXK

Returns

namespace
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get_signals_config
czsc.get_signals_config (signals_seq: List[str], signals_module: str = ‘czsc.signals’) — List[Dict]

AREUE 5 5 RS IR 5 bR RSO

PRAIATIZ R
L LA ¥ —A SignalsParser L BIX G sp, 4 A 1 5% signals_module J479)i5 1L,
HIHR A TAE 22 AT signals_module "FAY(F S e 4L, AT sig_pats_map {555 S 4 7 i

Al sig_name_map 559157
2. SRIHET) sp SRR parse 7k, T HAMENT signals_seq HUROfE S, IFAIA S B AN (5 .

Parameters
* signals_seq {557%

» signals_module {55 R ET{EAi

Returns
{55 B &

get_signals_freqs
czsc.get_signals_fregqgs (signals_seq: List) — List[str]

RIAESFIFA VY K A5k

AT
L SRUERET signals_seq HUIOA - HETA T HR
o G TE S A (5 S R 2 I, IFH AP RTE _frogs A8 Hto.

o QUERFERCE] RS, R HMAZ] fregs 5112
2. FJERUEEAE R T A sorted_freqs SIFRME, H HLIA sorted_freqs 51| KRAYHERF #EA TR ]

Parameters

signals_seq {553 / {55 KA E S F#

Returns

K &S 513
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get_strategy_mates

czsc.get_strategy_mates (redis_url=None, connection_pool=None, key_pattern="Weights:zMETA:*',

**kwargs)
AR Redis Hr i) SEBS oo
Parameters
e redis_url —str, redis EEFELAFE, BRiA A None, B 345745 RWC_REDIS_URL
Ea

e connection_pool —redis.ConnectionPool, redis 7257l

» key_pattern —str, redis # key f{] pattern, ZRiA 5 Weights:META:*

» kwargs —dict, ZAhSE

Returns

pd.DataFrame

get_strategy weights

czsc.get_strategy_weights (strategy_name, redis_url=None, connection_pool=None, key_prefix="'Weights',

*Ekwargs)
AIBCRME H 7 oA
Parameters
» strategy_name -str, 5§44
e redis_url —str, redis R FLE, BiA A None, Bl )\ 3F4%75 H RWC_REDIS_URL
B
e connection_pool —redis.ConnectionPool, redis 7327
» key_prefix —str, redis J key fIE[Z:, ZRIAH Weights
» kwargs —dict, HAthS%
symbols : list, i F 51 2%, BRIA A None, BIZRBUITAT i b AL E
sdt : str, FFAEHHE], eg: 20210924 10:19:00

edt : str, Z5H H}[A], eg: 20220924 10:19:00

only_last : boolean, 275 H A% B &N i P i —IRAEE, BRIAH False

Returns

pd.DataFrame
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get_sub_elements

czsc.get_sub_elements (elements: List[Any], di: int = 1, n: int = 10) — List[Any]
ARBGEE 2 EIRCE di SICRIET n TR
Parameters
e elements —£HICEF|FE
o di FHELHARTCE O EIEEE di

© nHHEREMITRN

Returns
TR ICRANH#
>>>x =[1,2,3,4,5,6, 7, 8, 9] >>>yl = get_sub_elements(x, di=1, n=3) >>>y2 = get_sub_elements(x, di=2,
n=3)

get_trading_dates

czsc.get_trading_dates (sdf, edt=datetime.datetime(2024, 5, 26, 10, 42, 30, 635164))
REHAS H I 2 [ T 22 5 H

get_unique_signals

czsc.get_unique_signals (bars: Listf{RawBar], signals_config: List[dict], **kwargs)
RPUFE S R A LT (R 501 3=
PRE A T2 5

L RBOE e A AR K 8l bars R IRITHFEHES . 115K bars B EZ/NT 600, pRELE 1R
o] A28 3

2. SRJ5, PREXVEH generate_czsc_signals 773, A CZSC {55, FH-Wa4h BARAEAE df .

3. e By df P A1, RS, MERBIARAE =AY, BRI E B P AT HE—

i, ksl s mng— A — A R — A Fafs s,
FAIE] _res FFrh. VR, WCRME-EPAET HAY, WASEAME] _res .

4. fde, PRECRE _res, HP S TECA MM (E S

Parameters
e bars il K 2 5dE
» signals_config {55 KN E

e kwargs —{%i#:45 generate_czsc_signals J5 AR S5
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Returns

(ERedES

get_url_token

czsc.get_url_token (url)

HREHEE URL Bt 1 ) SEUERD

holds_concepts_effect

czsc.holds_concepts_effect (holds: DataFrame, concepts: dict, top_n=20, min_n=3, **kwargs)

S O R BB,

JE PR - FEVEIBENT, AR BRSNS AL A

ESUESL iR
BRI B 12 A

T
ZIN

SRR A, A2 BEERRY

1. {5 kwargs IFEAE’ copy’ 8 HXFN{E M True, WK holds HEFT5E .
2. Jhholds N MRSt 41, ZFHI{H 2 holds H1” symbol” X} 1 I EE MRS R B s1] 2%, G )

B R RS R 784 25

3. % AESEE A, %R IR EE R S A
4. M holds Hrijiiiik A S HE KT 0 14T, IK{E45 holds.

5. Q23513 new_holds F1%3 5L dt_key_concepts.

6. X holds #iz it dt” #EATAM2H , ik ik NI 4H, VHRAAIRAY - a. THE RS M IAARS , el v Ei
Z 1A HI top_n M, TRAEZS key_concepts 51|35 . b. 5 H 1 dt A1} 1) key_concepts f7- A dt_key_concepts
T oo THEAEB ARG P LA min_n ROBCE, RERF G SR ARSI E) new_holds 1| .
7. fi Jf] pd.concat ¥ new_holds Hf{] DataFrame {74, ZMgRG], IR{HZ dfh. 8. £ DataFrame dfk,
e H D (de) RO R A 3 548 (key_concepts). 9. iz [A] dfh Fil dfk.

Parameters

* holds &M AR, FEGI:

dt

symbol

weight

2023-05-09 00:00:00
2023-05-09 00:00:00
2023-05-09 00:00:00
2023-05-09 00:00:00
2023-05-09 00:00:00

601858.SH
300502.5Z
603258.SH
300499.5Z
300624.SZ

0.00333333
0.00333333
0.00333333
0.00333333
0.00333333
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* concepts BIEMME G, HEH:
1 002507.8Z° ¢ [ CHLTRISST . AR . CEMME 1 ‘002508.8Z° : [
HWER ., ChuiEST , EEEE
}
* top_n —BLIUAT n MEEMES
* min_n-HREE DA 0 MESTE top_n H

Returns

SRR R BRI IA] S top_n MRS

holds_performance

czsc.holds_performance (df, **kwargs)
HEROMELRN
Parameters

e df —pd.DataFrame, columns=[ ‘dt’ , ‘symbol’ , ‘weight’ , ‘nlb’ ]Z{#EUEHH, dt: 32
GyBfla], symbol: #RIATE, weight: ALE, nlb: 44 SOWCaT MR REA I ] RLET A 4K
W, QERIEASEHE S A R, FTRAEIn—ATEdE, AR 0

* kwargs —
— fee: float, B %% BP
— digits: int, {58 /NIATE

Returns

pd.DataFrame, columns=[ ‘date’ , ‘change’ , ‘edge_pre_fee’ , ‘cost’ , ‘edge_post_fee’ ]

import_by name

czsc.import_by_name (name)

WA AR, S R

PRAIATIZ R -
1. AT name FRG A GRS (7). WEREA, WA HAH N EY import sk T AR, I
IR EHZAERAT A

2. Wl name WA RS, BB AN A AE. B name P75 A4 : module_name

function_name,

{8/ Python P& [ rsplit JyE M AT IAFF ARSI, HE—W, 3XFEA] AR ERFRAT TR 5 1 — 4~
S HIBH1FE 8 module_name, 55 )51 BIH/1F A function_name.,
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3. f#iJ{] import FRE S A 35E ) module_name.
XL A=AZ4L: globals() Al locals() 43 i3 24 1 4 R ARyl fin 44 2514 5 [function_name] &
—AHNR, AT IEESF AN TR R . XFEMUE N Tl — R A AR T
HWNE, REeE.

4. ffi ] vars BREGRBE Y FIFORIEA (R TA A B AR EL) . B function_name X b
HME, SRR X AME .
Parameters
name 544, A:’ czsc.objects.Factor’

Returns

[EES0E S

index_composition

czsc.index_composition (klines, weights=None, base_point=1000, **kwagrs)
BCE R, Rl F AL A ik
N
L AR K 2471
2. BRI ST AL
3. BE
UL E
L IR K KR
2. FERANIZ), HR A BCE AR AR AT G, A5 304 I 20 A FE SOk ik
3. IR RVEEA I 2 ik kI 5 L S I 2 R B
fih: FRECK &ATH
Parameters

* klines K &ATH, FEHIAIT:
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symbol  dt open close high low vol amount

000001.S] 2021-01-04 3473.87 3469.3" 3474.3- 3468.8¢ 10410142( 13018854400
09:31:00

000001.S] 2021-01-04 3470.1¢ 3467.5¢ 3471.9: 3467.5¢ 57036723% 7721827328
09:32:00

000001.S] 2021-01-04 3467.11 3466.9¢ 3468.5- 3466.9¢ 66006048( 8371049984
09:33:00

000001.S] 2021-01-04 3466.8° 3463.5 3466.8 3463.4 56393139 7435783168
09:34:00

000001.S] 2021-01-04 3463.2: 3460.3- 3463.7¢ 3460.3 504271904 6500695552
09:35:00

* weights UMLK KT dt, columns JyirALEE , &R EETH Y ALEZ

FIRRAAR 1, RGN :

dt 000001.SH 000016.SH 000300.SH 000905.SH
2021-01-04 09:31:00  0.244275 0.236822 0.271415 0.204674
2021-01-04 10:10:00 0.250273 0.140398 0.151955 0.294418
2021-01-04 10:54:00 0.127531 0.123941 0.199969 0.19682

» base_point —#: 5, ZAH 1000

Returns

ALK SATH, FEGIANE

FERD BUETRHEC KA IS TR A AT K AT R R g 748, HaAZi s K
LATIR IR K LR Rl

dt returns price vol amount

2021-01-04 09:31:00 O 1000 2195268112 31725149952
2021-01-04 09:32:00 -0.000230561 999.769 1187524832 18900989440
2021-01-04 09:33:00 -0.000165153  999.604 1330775568 19418287360
2021-01-04 09:34:00 -0.00103582 998.569 1133046300 17488768512
2021-01-04 09:35:00 -0.00067244 997.897 1025222108 15351070080

38
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is_event_feature

czsc.is_event_feature (df, col, **kwargs)

kL S R i OPRI TR g
FOHEFWRHE: 2R R AER, FFERN 1 2SSk F AR, B ER-1; HALEDS, FFERN
0,

Parameters

e df —DataFrame

* col str, [H T FE&4FK

is_trading_date

czsc.is_trading_date (date=datetime.datetime(2024, 5, 26, 10, 42, 30, 635160))
FWr e 2 se 5 H

is_trading_time

czsc.is_trading_time (dt: datetime = datetime.datetime(2024, 5, 26, 10, 42, 25, 881750), market="'A J%')
FIWTHE RE I 1] 2 75 2 52 5 1 18]

long_short_equity

czsc.long_short_equity (factors, returns, hold_period=2, rank=5, **kwargs)
AR A T S a2 2o A A R R
Parameters

e factors -

W, PR, BRI T, TR, i T s Bl S
SFIH9001 SFIF9001 SFIC9001

dt2022-08-31 1.403915 1.252826 0.968868 2022-09-01 1.376690 1.253377 0.972276 2022-
09-02 1.380867 1.253929 0.974999 2022-09-05 1.370359 1.254482 0.977737 2022-09-06
0.685180 0.633634 0.493986

e returns —

AR R AR, BoheRe X p
SFIH9001 SFIF9001 SFIC9001

dt2021-01-04 0.007803 0.017228 0.004843 2021-01-05 0.014068 0.008300 0.000598 2021-
01-06 0.024520 0.022766 0.004974 2021-01-07 -0.006193 -0.003698 0.005951 2021-01-08
-0.005651 -0.012263 -0.016441
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* hold_period O], dt WZIRHR, WEARE 2, WRIREMALS N2 G
—K

* rank —HEF A TEBDLA, BCEEHRS A TEIIATE 220 A28, W2oRHE
AR AR F R WA HES N TERIRTE 722 L. HEZ 5T, B
T HEREE)S, B i T

* kwargs —

Returns

net_value_stats

czsc.net_value_stats (nv: DataFrame, exclude_zero: bool = False, sub_cost=True) — dict
it E M L pAE el . A
Parameters
o nv FHEESE, HAT:

dt edge cost

02017-01-03 09:30:00 0.0 0.0 1 2017-01-03 10:00:00 0.0 0.0 2 2017-01-03 10:30:00 0.0 0.0
32017-01-03 11:00:00 0.0 0.0 4 2017-01-03 13:00:00 0.0 0.0

GIaRH : dt: 22 IR edge: BARI T, BA(Z: BP cost: &2 Gy AL, HA{i: BP; mJiks,
TREA A, BN O

+ exclude_zero —&HHERRILEE N O W OL, —ACHIEE R O PG DL 2 %A R
iy

* sub_cost G IR

Returns

next_trading_date

czsc.next_trading_date (date=datetime.datetime(2024, 5, 26, 10, 42, 30, 635163), n=1)
IRBCR RS N 4~%2 5 H

normalize_corr

czsc.normalize_corr (df: DataFrame, fcol, ycol=None, **kwargs)
PRIEAL PR Sl A PR IE %L
T R T TR SN R BT, B T IRAR SN S R BT S
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L. simple BEXR, P ARG —E MR AAT LR, A [0 o il I
2. rolling #E30F, WA REHH window S5, A T BEIREE A AH SN 14K

Parameters
e df —pd.DataFrame, Va5 % dt. symbol, price 41, PA KK T4
s fcol —str AT 4
* kwargs —dict
— window: int, JRZ & 11K/
— min_periods: int, /N

- mode: str, V17X, rolling FIR (TR BIHEEAM 5 R4, simple o i GRS i
KR

— copy: bool, ;&7 i df

Returns

pd.DataFrame

normalize_feature

czsc.normalize_feature (df, x_col, **kwargs)
HrpriEfl: g8k, RIGHREL
E GRS
L ¥5E, KA T5 x_col Je AP EGRIAA, WIRAFAEBR AR, WML s, SRR
2. M kwargs ZH PRI GE R HL B q fO1E, BRIACKH 0.05.

3. XHATFINEAT g AR, O de 2y, SRS lambda pR KBRS N B IR EA T 46 R AL
PR, R g R F B (E#R BT, IFE R scale sRETHEATHRIELL

4. S BRI HG H F 9 TR G455 A DataFrame X4 (95 1751 .

Parameters
e df —pd.DataFrame, %
e x_col str, A4
* kwargs —
- q: float, 4B LGB, BRIA 0.05

Returns

pd.DataFrame, 4bB K50

2.2. czsc Package a



czsc, Release 0.9.51

normalize_ts_feature

czsc.normalize_ts_feature (df, x_col, n=10, **kwargs)
Xk I ) P 1) B8t A 7 A — A AL
Parameters

o df A 7o, WAL dt x_col 71, Hor dt Sy HIH, x_col SHIATH

« x_col —[H¥%%

* npRHE, B 10

* kwargs —
— window: % 1R/, ERIAK 2000
- min_periods: fi/MEALCE, ERIAH 300

Returns
df, #%JnT x_col_norm, x_col_gcut, x_col 4327

optuna_good_params

czsc.optuna_good_params (study: Study, keep=0.2) — DataFrame
AR optuna PEALEE R H ) E AL SEL
Parameters

* study —optuna.study.Study

* keep float, {f B HASEAI LU, BRIN 0.2 Q2R keep /NT- 0, MIRLLGILREE : G2k
keep KT 0, NILREE keep S404H

Returns
pd.DataFrame, f{ S 5415 %

optuna_study

czsc.optuna_study (objective, direction="maximize', n_trials=100, **kwargs)

1] optuna FEATSHELIL
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overlap

czsc.overlap (df: DataFrame, col: str, **kwargs)
257 df Fil col, 15 col HAH [RIMEAY HESE th LR 2L

Parameters

e df —pd.DataFrame, £ /D4 dt. symbol Fl col 41|

» col —str, TP TESEH BB 4
» kwargs —dict, HAMZE]
— copy: bool, Z&& #l df, BRIAN True
— new_col: str, THELF RIS 4, BRINH 7 {col}_overlap”
— max_overlap: int, 5z K SRVFEELE HBIKEL, BRIACH 10

Returns
pd.DataFrame

Example:

-

>>> df = pd.DataFrame ({"dt": pd.date_range ("2022-01-01", periods=10, freg="D"),

>>> "symbol": "000001",

>>> "close": [1, 1, 2, 2, 2, 3, 3, 3, 3, 31})

>>> df = overlap(df, "close")

>>> print (df)

B -

dt symbol close close_overlap

0 2022-01-01 000001 1 1.0
1 2022-01-02 000001 1 2.0
2 2022-01-03 000001 2 1.0
3 2022-01-04 000001 2 2.0
4 2022-01-05 000001 2 3.0
5 2022-01-06 000001 3 1.0
6 2022-01-07 000001 3 2.0
7 2022-01-08 000001 3 3.0
8 2022-01-09 000001 3 4.0
9 2022-01-10 000001 3 5.0
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prev_trading_date

czsc.prev_trading_date (date=datetime.datetime(2024, 5, 26, 10, 42, 30, 635164), n=1)
PIOS Z5 N A5 H

print_df_sample

czsc.print_df_sample (df, n=5)

psi
czsc.psi (df: DataFrame, factor, segment, **kwargs)
PSTREARAS ARSI AEA [ 7 FE i A Al
PST = Y.(SEF5 (5 HE - B 7 HE) * In(2 3 7 be / Bl i L)
2% https://zhuanlan.zhihu.com/p/79682292 K5k A — A FE M He bR (PSI) TR AFHAR Y
Parameters
o df HE, WAL dt il col 41
e factor —ZHHT
¢ segment —FEAR A
* kwargs —

Returns

pd.DataFrame

read_json

czsc.read_json (file)

resample_bars

czsc.resample_bars (df: DataFrame, target_freq: Freq | AnyStr, raw_bars=True, **kwargs)
FreaE R K B ER R H AR A K 28t
PREOT R
L i H AR “target_freq SRR 34262
2. WIM—AH8 freq_edt, ORI H AR I S5 A ] o
3. ARYE freq_edt X BHEHEAT M H , FHXRFHEIRIATR G, 153 H AR K 280
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4. HERG|, HFEEREN.

5. FR¥E raw_bars B4, deEiR Bl EPESETL G0 A True, #5140k "RawBar X4 ; -4 False, B
$21R [] DataFrame,

6. 4 “drop_unfinished Z%1 4 True, MFRELIG— A58 M K 2.

Parameters
e df —

g K 268, 20 LI T %): symbol, dt, open, close, high, low, vol, amount.,

BT :
symbol dt open close high low 0 000001.XSHG 2015-01-05 09:31:00 3258.63 3259.69

3262.85 3258.63

1 000001.XSHG 2015-01-05 09:32:00 3258.33 3256.19 3259.55 3256.19 2 000001.XSHG
2015-01-05 09:33:00 3256.10 3257.50 3258.42 3256.10 3 000001.XSHG 2015-01-05
09:34:00 3259.33 3261.76 3261.76 3257.98 4 000001.XSHG 2015-01-05 09:35:00 3261.71
3264.88 3265.48 3261.71

vol amount

0 1333523100 4.346872e+12 1 511386100 1.665170e+12 2 455375200 1.483385e+12 3
363393800 1.185303e+12 4 402854600 1.315272e+12

* target_freq-H il

* raw_bars JE IS K )7 55435 RawBar X4

* kwargs -
— base_freq: B, ARAFEE, ARSE df T de 51 5 SR
~ drop_unfinished: J& 7 e f5—HRAR SE BAY K £

Returns

e s K 275

resample_to_daily

czsc.resample_to_daily (df: DataFrame, sdt=None, edt=None, only_trade_date=True)
Rl H ARB o H &, DMEREAT H R0 bt
PRAIIATIZ -
LB, BB BEAE “df, DA RTERIT AR H Y “sdt, S50 H ] Cedt, HI—N1H/R{E

“only_trade_date’,

2. pRACR B de AR BN TERS R AR BEA TR sde s Cedt, WIGEH] “df i f/ M ERCR
HIWE IR AN S o) H
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3. BIE—AHBIFS. W2 “only_trade_date yE, WIREEAS A B0, A5 sdtRl "edt 2 ]
IRTA H Y

4. i) “merge_asof pR%L, HRFNEEAS HIAE SR df X I A el —A H

5. BUE— WG, RS H BN ELG df AR AT

6. T HIFS g4~ B AU, SIS Fr e I A RAAT , 0 FUIBCE D 2 i HY
7. fde, FEETA S BIRT G A BAEE Rk

Parameters
 df -HZPA EAMR SR, et desl
* sdt JHR H
* edt £ H Y
 only trade_date 275 HARHE A5 H

Returns

pd.DataFrame

risk_free_returns

czsc.risk_free_returns (start_date="20180101", end_date="20210101', year_returns=0.03)
B TE R I 2 5751

£l 72—~ Pandas DataFrame, &% :” date” F1 “returns”.” date” %It & M trade_dates $EBUK TG
T HW, “returns” AL E TEREI R RPN, THE T ERRHE LT R (year_returns) FRPA 252 (—
AL Ty R, BChEEE 5 K)

Parameters
« start_date #I5H M
» end_date # 1 HH
» year_returns 4E{LIEER

Returns

pd.DataFrame
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rolling_compare

czsc.rolling_compare (df, coll, col2, window=300, min_periods=100, new_col=None, **kwargs)
WHEPSIRRE SN — A
Parameters
* df —pd.DataFrame 3158 (1) 554
¢ coll str ZH—NF1 44
s col2 str 55 M4
* window —int JR &) 1K/, BRIA A 300
* new_col —str 5|4, BRIAJ None, /R lifi] £ {col}_norm’ {37514
* kwargs —

min_periods: int

/MR ]

rolling_corr

czsc.rolling_corr (df, coll, col2, window=300, min_periods=100, **kwargs)
e N RN IO P
Parameters
e df —pd.DataFrame
* coll —str
* col2 str
» window —int, default 300, &35 1K/, None /Ry FBEH O

* min_periods —int, default 100, /NI, T 315540 56 AR50 doe DL £l

rolling_daily_performance

czsc.rolling_daily_performance (df: DataFrame, ret_col, window=252, min_periods=100, **kwargs)
TR H il
Parameters
e df —pd.DataFrame, H #5453, columns=[ ‘dt’ ,ret_col]
» ret_col -str, IL35%1 44
e window —int, JRZI T 11, H IR KEL

* min_periods -int, f/MEAREL
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* kwargs —HAMZH

— yearly_days: int, 252, —4F 13 5 H #L

rolling_norm

czsc.rolling_norm (df: DataFrame, col, window=300, min_periods=100, new_col=None, **kwargs)
TR RSN —
Parameters
e df —pd.DataFrame, £33 8195
e col -str, fFFTE R
* window -int, 7R3 & 1K), ERIAH 300
e min_periods —int, fi/M1E A, A 100

* new_col str, 514, BRIAJ None, F/nfliJf] £ {col}_norm’ = Hy3§r514

rolling_qcut

czsc.rolling_gqgecut (df: DataFrame, col, window=300, min_periods=100, new_col=None, **kwargs)
HWHRIFSIRE 05
Parameters
* df —pd.DataFrame, £33 R 53
e col -str, fFFiTERF
* window —int, R} % 1 K/)N, BRIAH 300
» min_periods -int, f/NTEJE I, ERiAH 100

* new_col —str, #5144, BRIAK None, F/RflifH 7 {col}_qeut’ {ERH%F44

rolling_rank

czsc.rolling_rank (df: DataFrame, col, window=300, min_periods=100, new_col=None, **kwargs)
HHEIFI RS HEA
Parameters
* df —pd.DataFrame, #1178 50
* col str, TR
* window —int, VR 1 T 1K/, BRIA A 300

* min_periods —int, fi/MTE R, Ak 100
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* new_col —str, #54, BRIAN None, F/R{EH £ {col}_rank’ {ERHi514

rolling_scale

czsc.rolling_scale (df: DataFrame, col: str, window=300, min_periods=100, new_col=None, **kwargs)
X P A TIR BH—1k
Parameters
* df —pd.DataFrame, #1158 50
e col -str, 1AM
* window —int, R} % F1K/]N, BRIAH 300
» min_periods —int, fi/MTE W, ZRA K 100

* new_col str, #5144, BRIAK None, F/rfiiffl 7 {col}_scale’ {ERH%4

rolling_slope

czsc.rolling_slope (df: DataFrame, col: str, window=300, min_periods=100, new_col=None, **kwargs)
HHEIFIIRRS R
KT 0 FRFFIRIRER b, /T 0 FoRFFIRIRERI T, HEXHEGBOR Fm S 48 BE
Parameters
« df —pd.DataFrame, £ i18 15
* col —str, fI 5
* window -int, JRF % K/, BRIAH 300
* min_periods -int, fi/M1EJE I, BRAH 100
* new_col —str, H514, BRIAK None, F/RfilifH 7 {col}_slope’ 1E K54
* kwargs -
— min_periods: int, F /M1 1
— method: str, 1)y ¥
+ linear: fff Fij 4R PR [ TR
+ std/mean: {ff I} 7-51/f) std/mean T A4
+ s ARG snr HHEEARER
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rolling_tanh

czsc.rolling_tanh (df: DataFrame, col: str, window=300, min_periods=100, new_col=None, **kwargs)
X HEA TR ) tanh A5 46

XM IE Y B8 % https:/baike.baidu.com/item/%E5%8F %8 C%E6%9B%B2%E6% AD % A3%ES5 %88 %87%
E5%87%BD%E6%95%B0/15469414

Parameters
e df —pd.DataFrame, {315 538
¢ col —str, fFITEAYH
* window —int, 7R3 1 K/)N, ERIAH 300
» min_periods -int, f/MTEJE I, BRiAH 100

* new_col str, H514, BRIAK None, Z/Rfiifl £ {col}_scale’ {ERH54

save_json

czsc.save_json (data, file)

set_url_token

czsc.set_url_token (token, url)
BCEARE URL % SRR, @5 — G P Las X 2 E — ) i)
Parameters
* token —FILE
o url S ik

show_cointegration

czsc.show_cointegration (df, coll, col2, **kwargs)
AT S PR, TR Rl
Parameters
e df —pd.DataFrame, Y055 %1 dt £ coll, col2
* coll -str, df F11%144
e col2 -str, df H111%144

» kwargs —dict, HAh S5
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— sub_header: str, default ° , T-HRi

— docs: bool, default False, &7 57 PR K I8 174 J 78 5545 FH 04 BH

show_correlation

czsc.show_correlation (df, cols=None, method='pearson’, **kwargs)

JH streamlit /R AH 14

Parameters

df —pd.DataFrame, %z

cols -list, ZMHTAIRIER T B

method —str, TIHEAH XM, A1k pearson 1 spearman
kwargs —

— use_st_table: bool, J275{#i[f] st.table FE/RAH M, ERIAH False

— use_container_width: bool, & AR, ERAN True

show_daily_return

czsc.show_daily_return (df: DataFrame, **kwargs)

F streamlit B~ HUKES

Parameters

df —pd.DataFrame, %z

kwargs —

sub_title: str, PR

stat_hold_days: bool, 275 E/RFEA HEREEE, BRIAKH True
legend_only_cols: list, {AF BB RIS

use_st_table: bool, 275 st.table B /rERaL5FR, BRIAN False

plot_cumsum: bool, &7 Ex Hikgs BTk, BN True
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show_drawdowns

czsc.show_drawdowns (df: DataFrame, ret_col, **kwargs)
S SN @iy
Parameters
* df —pd.DataFrame, columns: cells, index: dates
e ret_col —str, B} 4 FR
* kwargs —
— sub_title: str, optional, F-HR5

— top: int, optional, BRIA 10, 1% [A] f K [ 5

show_event_return

czsc.show_event_return (df, factor, **kwargs)
SRR R T U A A
Parameters
e df —pd.DataFrame, £(J& 15
o factor —str, F4: K T4 Fr
» kwargs —dict, HAthS%
— sub_title: str, THpi

— max_overlap: int, {45 K ESREL

show_factor_layering

czsc.show_factor_layering (df, x_col, y_col="nlb’', **kwargs)
fd1 i streamlit £ fil F -1 3 1 43 2 W A 5 TR
Parameters

o af [Tk

» x_col —[A1%4

* y_col Y54

* kwargs —
- R ECE, B 10
- long: ZKHAG, Bl <% 10 )27

52
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— short: Z53LAH &, BlUD “Z6 01 )27

show_factor_returns

czsc.show_factor_returns (df, x_col, y_col)
i il streamlit /R [HFIaa %
Parameters
e df —pd.DataFrame, #(JziF
e x_col -str, [HT%4

* y_col —str, |{misl#

show_holds_backtest

czsc.show_holds_backtest (df, **kwargs)
Pk uesiREyiolERIELES

Parameters

o af [, LB SRV S H S B weight SITERRII AN 15 Buked):

dt symbol  weight nib
2019-01-02 09:01:00 DLi9001 0.5 961.695
2019-01-02 09:02:00 DLi9001 0.25 960.72
2019-01-02 09:03:00 DLi9001 0.25 962.669
2019-01-02 09:04:00 DLi9001 0.25 960.72
2019-01-02 09:05:00 DLi9001 0.25 961.695

* kwargs —

digits: AU/ MEOZEL, BOAN 2

fee: B F2E3%, BN BP, BRIkl 2BP

show_drawdowns: & 75 J&/R i K [T, BRIAH True
show_splited_daily: 27 FB/n 7 BRI e 3690, BRIA K False
show_yearly_stats: & 75 /R4 BEGTATEIR, BRINH True

show_monthly_return: J275 &/~ H R iTIAE, BRIAH True
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show_monthly_return

czsc.show_monthly_return (df, ret_col="total’, sub_title="F| & Z it &,

Rt Sy H R R lioad
Parameters
 df —pd.DataFrame, R
» ret_col —str, W3i%4
e title —str, ¥l

* kwargs —

show_optuna_study

czsc.show_optuna_study (study: Study, **kwargs)

show_out_in_compare

czsc.show_out_in_compare (df, ret_col, mid_dt, **kwargs)

JEIRREAR N INE IR L

show_psi

czsc.show_psi (df, factor, segment, **kwargs)
PST 7AiM
Parameters
e df —pd.DataFrame, ({515
« factor —str, /2K T
» segment -str, /By F By
* kwargs —

— sub_title: str, THp

**kwargs)
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show_rolling_daily_performance

czsc.show_rolling daily_performance (df, ret_col, **kwargs)
JeTR BB GE T E
Parameters
e df —pd.DataFrame, H 3584, columns=[ ‘dt’ , ret_col]
» ret_col —str, 3534

* kwargs —

show_sectional_ic

czsc.show_sectional_ic (df, x_col, y_col, method='pearson’, **kwargs)
i F streamlit JEE~ & IC
Parameters
e df —pd.DataFrame, 55
e x_col -str, AT%4%4
* y_col -str, izas#
e method —str, 118 IC {57y, T3 pearson Fl spearman
* kwargs —
— show_cumsum_ic: bool, 27 R ZET IC {2k, ZRIAH True

— show_factor_histgram: bool, &5 E/RHFHIRAIE, BRI\ K False

show_splited_daily

czsc.show_splited_daily (df, ret_col, **kwargs)
Jes a3 B H izt 30
Parameters
e df —pd.DataFrame
* ret_col -str, df FHIFIF, $5EUZRS

» kwargs —sub_title: str, TRl
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show_stoploss_by_direction

czsc.show_stoploss_by_ direction (dfw, **kwargs)
27 1) IR M i e
Parameters

 dfw —pd.DataFrame, {3 & # 4 H

» kwargs —dict, HAB %K
stoploss: float, 145t H, 5
show_detail: bool, J& 75 BRI S B
digits: int, f4%/NEOZER, BRIA 2
— fee_rate: float, T-£22% %, LA 0.0002

Returns

None

show_strategies_dailys

czsc.show_strategies_dailys (df, **kwargs)

JRR 2 SRS 22 It o FL W R A5 - SRS AL H it

Parameters
o df N 3KHE M Ffh H 55 28045, columns=[ ‘dt’ , ‘strategy’ , ‘symbol’ , ‘returns’
1, FEGIT

dt strategy symbol returns
2021-01-04 00:00:00 FUTO001 SFT9001 -0.00240078
2021-01-05 00:00:00 FUTO001 SFT9001 -0.00107012
2021-01-06 00:00:00 FUTO001 SFT9001 0.00122168
2021-01-07 00:00:00 FUTO001 SFT9001 0.0020896
2021-01-08 00:00:00 FUTO001 SFT9001 0.000510725

* kwargs —

— sub_title: str, FHnidi
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show_strategies_symbol

czsc.show_strategies_symbol (df, **kwargs)

JERZ SR 22 dt ot HL W RSl - e A H Wi

Parameters

o df N IEHE M R H 35 284, columns=[ ‘dt’ , ‘strategy’ , ‘symbol’ , ‘returns’

1, BEBIANE:

dt

strategy

symbol  returns

2021-01-04 00:00:00
2021-01-05 00:00:00
2021-01-06 00:00:00
2021-01-07 00:00:00
2021-01-08 00:00:00

FUTO001
FUTO001
FUTO001
FUTO001
FUTO001

SFT9001 -0.00240078
SFT9001 -0.00107012
SFT9001 0.00122168
SFT9001  0.0020896
SFT9001  0.000510725

* kwargs —

show_symbol_factor_layering

czsc.show_symbol_factor_layering (df, x_col, y_col="nlb’, **kwargs)

{1 streamlit 24 BNARAY_E i) B 543 JZ2 1 am 4R ]

Parameters

o df R TFEIE, DAE dt, x_col, y_col 41, Hrrde K HE, x_col N FAH, y_col

IR, BBl

dt

intercept nib

2017-01-03 00:00:00 0

2017-01-04 00:00:00
2017-01-05 00:00:00
2017-01-06 00:00:00
2017-01-09 00:00:00

0.00716081

-0.00154541  0.000250816
0.000628884  -0.0062695
-0.00681021  0.00334212
0.00301077  -0.00182963

* x_col [H%#
« y_col -Izi% 4

* kwargs —

- opREE, BN 10
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show_ts_rolling_corr

czsc.show_ts_rolling_corr (df, coll, col2, **kwargs)
if b $% rolling 105 20T T ¢ B2 8K
Parameters
e df —pd.DataFrame, A0 55 %1 dt £ coll, col2
¢ coll —str, df F1f{J31 44
* col2 —str, df H1H%14
* kwargs —
— min_periods: int, fz/MNEEE 0K F
window: int, {§ B K, 0 TR expanding 7 2iH 3]

corr_method: str, ] 5¢ ZETTHE Y, Wik pearson, kendall, spearman

sub_title: str, THpii

show_ts_self_corr
czsc.show_ts_self_ corr (df, col, **kwargs)
JErR NP R T BAH M AR, DTk - guo
Parameters
o df —pd.DataFrame, Y>35 %1 dt £l col

e col —str, df H1%1)44

show_weight_backtest

czsc.show_weight_backtest (dfw, **kwargs)
AN & A E RIS S
Parameters

o dfw - [[EdE, LA0TBEAARVPR S BRAEsl:

dt symbol  weight price

2019-01-02 09:01:00 DLi9001 0.5 961.695
2019-01-02 09:02:00 DLi9001 0.25 960.72
2019-01-02 09:03:00 DLi9001 0.25 962.669
2019-01-02 09:04:00 DLi9001 0.25 960.72
2019-01-02 09:05:00 DLi9001 0.25 961.695
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* kwargs —

fee: BAIF22%%, H{i N BP, ERi\k 2BP

— digits: AU/ NEAEL, BRIACK 2

— show_drawdowns: bool, 275 BRI EIE, ERiAN False

— show_daily_detail: bool, 2R HILEETER, BRiAK False

— show_backtest_detail: bool, 275 /s [EMER, 2RkiA\A False
— show_splited_daily: bool, @75 &R B: H a3, ERIAH False
— show_yearly_stats: bool, 275 ER4EFESRIER, BAN False

— show_monthly_return: bool, 275 /R A EBiTIk3E, ERIAK False

show_yearly_stats

czsc.show_yearly_stats (df, ret_col, **kwargs)
FAE TR H Wioat 2 2
Parameters
s df —pd.DataFrame, %5
s ret_col -str, z#i%4
* kwargs —

— sub_title: str, T-Hri5

stock_holds_performance

czsc.stock_holds_performance (dc: TsDataCache, dfh, res_path)
TH A B H LR OHARRMI
Parameters
» dc —Tushare R ZE1F/T 4

e dfh -

Fredldy, FEBlnT, b GIEFARS] ZoRIE tushare IOREA, sy HIWPRYRARE

MRE
1853 H IR S AU R G A nlb
0 2020-01-03 300620.SZ 0.008403 141.861099 1 2020-01-03 300677.SZ 0.008403

767.124023 2 2020-01-03 300708.SZ 0.008403 93.029297 3 2020-01-03 002151.SZ
0.008403 -7.465500 4 2020-01-03 002156.SZ 0.008403 350.101715

* res_path 4iR{R{7HHAE
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Returns

stoploss_by_direction

czsc.stoploss

e Gy M)t

_by_direction (dfw, stoploss=0.03, **kwargs)
HAT I

Parameters

Returns

dfw —pd.DataFrame, columns = [ ‘dt’ , ‘symbol’ , ‘weight’ , ‘price’ |, I ELL
P, Hrp

dt oy K ZRGEANR], AR IELLI A H I3, AN SEvFA I TE] 72 symbol S &4
U, weight Sy K ZREEANHRIX MR QACE, WAl Z B 2 MA2 1, AaE.
HHSE R price AN AR A SZ S A, Wl DA AT K 2Rl Ay, B TR K
LHTFREANY, AR N AR K 4 TWAP, VWAP 4

s REBI R dt sym-
bol weight price 2019-01-
02 09:01:00 DLi9001 0.5 961.695 2019-01-02 09:02:00 DLi9001 0.25 960.72 2019-01-
02 09:03:00 DLi9001 0.25 962.669 2019-01-02 09:04:00 DLi9001 0.25 960.72 2019-
01-02 09:05:00 DLi9001 0.25 961.695

stoploss — k4 A

kwargs —HAMSE

pd.DataFrame, columns=[ ‘dt’ , ‘symbol’ , ‘weight’ , ‘raw_weight’ , ‘price’ , ‘returns’

)

subtract_fee

czsc.subtract_

" hold_returns’ , ‘min_hold_returns’ , ‘order_id’ , ‘is_stop’ ]

fee (df, fee=1)

MR B AP O (5 S0 BR T2k 2k
PREII T -
LG, B ARY df BEFTHGAE Eﬁ% WEFFEE de (HBIE) F° pos’ (F5@). [
HAER

i, KA pos’ ﬁﬂﬂﬁfﬁmﬁﬁiéﬁk e

0. 131,

2. R df AL nIb’ (4 300aa ) S, KRR price” FITHEE nib’ 4.

3. R,

PRHCH i ARG DataFrame df 8 ili—/S8151° date”, &35 HI (A7 dt” Fh$EH) .
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4. Tk, BRI ( pos”) A #iZE ( nlb’) 5 edge_pre_fee’ (FLidhniliat) F1°
edge_post_fee’ (FLe¥)5lan) Wisl.

5. HBRIE R 15 5 TSI ERPE- S ALE
JFOfiE (open_pos) RFFOFETRALMAROE (I, MEHFFCSH—MIOAR), HH
MHFFOAN 0. A E (exit_pos) ZRFOETRAALMRME (I, MEFeSH—71
FrOAR), IFHA— MR N 0.

6. MPEFLLRFN, FHFORFES — e K & EmpFae3, P OERG e K & kT
9% . PRECGE IR edge_post_fee” FIMEAET GRIE-GALE L2 F-20 9% (fee) RLHIX—
L

7. &%J5, HREGR MG EH) DataFrame df .

Parameters
o df U4 dt, pos. price. nlb %] DataFrame
o fee T4i%, HAfi: BP

Returns
&% J5 i) DataFrame

symbols_bi_infos

czsc.symbols_bi_infos (symbols, read_bars, freq="5 »-%F', sdt="20130101', edt="20190101', **kwargs) —

DataFrame
TR Z MR SRR
Parameters
* symbols /i Fi{UiH51 5
 read_bars —ZH K ZFHAREL, B3R [M] RawBar X441
o freq K 48, defaults to  *5 434’
o sdt —JFHAB}E], defaults to  <20130101°
o edt —Z5 R E}A], defaults to  <20190101°

Returns

SERRFAIL

2.2. czsc Package 61



czsc, Release 0.9.51

top_drawdowns

czsc.top_drawdowns (returns: Series, top: int = 10) — DataFrame
AT ERCR AL, IR IR R el ey IR HIL IHRORE. W REL
Parameters
e returns —pd.Series, H {574, index 4 H
* top -int, optional, 3R [] K [ ECR, BRIA 10

Returns

pd.DataFrame

update_bbars

czsc.update_bbars (da, price_col="close’, numbers=(1, 2, 5, 10, 20, 30)) — None
TELEE Y da B0 EIH IR NN n AR bar () BT EE 41
BRI RN T -
1. B, Ktk price_col 2 &£ AN DataFrame (da) 1514, QRATE, HilbH ValueError.
2. i for f§FRiki [ numbers 51 GRS 0, X FAEAEEE 0, THE n R bar (1) R itlkca .
3. iz None, FIRiX RS B U AW da, TAIZ[EH ) DataFrame .,

Parameters
» da K £¥#%, DataFrame £5#4
* price_col /%4l
* numbers —F L[ bar FHH 151 %

Returns

bbars_cols: J5 i n # bar ] bp {E31] 4

update_nxb

czsc.update_nxb (df: DataFrame, **kwargs) — DataFrame
TELER df B FIFIRINETE n AR bar 1) R Tl ai
Weat & B2 BP; 1A% BKIE = 10000BP
Parameters
o df 4#f5, DataFrame 254y, i dt, symbol, price 7]
* kwargs -S4

- nseq: HELHY bar HIECH 535, BOAK (1,2, 3,5, 8, 10, 13)
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- bp: BRI Lk BP, ERIAK False

Returns

pd.DataFrame

update_tbars

czsc.update_tbars (da: DataFrame, event_col: str) — None
T Event J5 1) {5 B A AR KU aq
PR R

1.

MEIARY da B98I R HUITA A ‘0 JFk, DA ‘b7 ZHRIIFIY, X LEH 4 FORA K n i bar )
Fitilan. FHX LI AFFHTE n_seq S

- {11 for fFRiME ] n_seq 51 R HER n.
TR n, VAT Event Ji g {5 SO AR .

VR  FERTTE n AR bar RYRTTIREE (B4 £ n{n}b’) SFLEESS (event_col) HIH
. FTREERIFEE— BS540 £ (n}b’,

. &[] None, FI/RiXA-RES HIBUH AR da, AR [FHTHY DataFrame,

Parameters
» da K Z&%4di, DataFrame 454
* event_col F{ESHI4, &4 0,1, -1 =FMHE, 0 FRIFM, | RIRFEZFHM,
-1 FoRFwEFH

Returns

None

weekly_performance

czsc.weekly_performance (weekly_returns)

R B T A8 A W 2 Sk 8 A5 T

Parameters
weekly returns I EREME, ££41: [0.01, 0.02, -0.01, 0.03, 0.02, -0.02, 0.01, -0.01,
0.02, 0.01]

Returns
dict
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welcome

czsc.welcome ()

x_round
czsc.x_round (x: float | int, digit: int = 4) — float | int
2 v AT e
Parameters
- x HF
* digit R/ EL

Returns

2.2.2 Classes

AliyunOSS(access_key_id, access_key_secret, ...)

BarGenerator(base_freq, freqs[, max_count, ...])

CTAResearch(strategy, read_bars, ...)

CZSC(bars[, get_signals, max_bi_num])

CrossSectionalPerformance(dfh, **kwargs) WS OER, THHESmSHR

CzscJsonStrategy(**kwargs) 1A% A Json [t & 1) Positions B 52 35K &A1 73

CzscSignals([bg]) LR AR T LS 2 Z R BIE ST

CzscStrategyBase(**kwargs) P RE ) SR MG ) B 2%

CzscTrader([bg, positions, ensemble_method]) 20 LA R AT RIS 2 22 R B BR AL A B B R 2R
(SR 2 RIS AT )

DataClient([token, url, timeout])

Direction(value) An enumeration.

DiskCache([path])

DummyBacktest(strategy, signals_path, ...)

Event(operate, factors, signals_all, ...)

continues on next page
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Table 2 - continued from previous page

EventMatchSensor(events, symbols, read_bars, ...)

ExitsOptimize(read_bars, **kwargs)

Factor(signals_all, signals_any, ...)

FixedNumberSelector(dfs, k, d, **kwargs)

Freg(value)

KlineChart([n_rows])

NewBa r(symbol, id, dt, freq, open, close, ...)
OpensOptimize(read_bars, **kwargs)
Operate(value)
PairsPerformance(df_pairs)

Position(symbol, opens], exits, interval, ...])

RawBar(symbol, id, dt, freq, open, close, ...)
RedisWeightsCl1ient(strategy_namel[, ...])
Signal([signal, score, k1, k2, k3, v1, v2, v3])

SignalAnalyzer(*args, **kwargs)

SignalPerformance(*args, **kwargs)
SignalsParser([signals_module])
WeightBacktest(dfw], digits])
wordwriter([file_docx])

Z S(bis, cache)

ELRHHEmS 37 AR

PR E R (SR 135
An enumeration.

K &2 THE
LHRAEXREN K LTR

ELR R A AR

An enumeration.

Ko MR VA

J5h K &R
SRS AN L 2 i

H S R HT

T — 5T, A S R
FF QAU [l

i Word SCRESRAE R
xRS, EEM T RG5O

AliyunOSS

class czsc.AliyunOSS (access_key_id: str, access_key_secret: str, endpoint: str, bucket_name: str)

Bases: object
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Methods Summary

batch_download(oss_keys, local_paths[, ...]) b= M OSS 2k e
batch_upload(filepaths, oss_keys[, replace, ...]) E EE 2] 0SS,
create_folder(folder_path) 1= OSS Aok,
delete_file(oss_key) M OSS MR A4
down1oad(oss_key, filepath[, replace]) M OSS &k
download_folder(oss_folder, local_folder[, ...]) M OSS F#&H$5 & X JE
file exists(oss_key) KA SCH2 B HE OSS _FAFHE
get_file_stream(oss_key) FREX OSS b s Kt »
list_files([prefix, extensions]) 52 OSS 3.
multipart_upload(filepath, oss_key) Ay EARE R 43 OSS.,
upload(filepath, oss_keyl[, replace]) A% 4% OSS.

upload_folder(local_folder, oss_folder], ...]) AEARH 42 %) OSS.

Methods Documentation

batch_download (oss_keys: List[str], local_paths: List[str], replace: bool = False, threads: int = 5)
M OSS Tkt
Parameters
+ oss_keys -list, SCIHE OSS AR FNZ FRAIF
* local_paths list, AHLAFAE ST AY ARSI
* threads -int, JFA7T N EIWLFEE. BIAH 5.
batch_upload (filepaths: List[str], oss_keys: List[str], replace: bool = False, threads: int = 5)
#Li b SCfR3) OSS.
Parameters
o filepaths —list, AH SCIAFAFEARS 32 .
* oss_keys -list, XL OSS AT FRYIZE.
* replace —boolean, 154 True, FEE OSS FEI4 SCif. BRiAH False.
* threads -int, J17 ML LR BRAH 5.
create_folder (folder_path: str)
1r. OSS b Fx .

Parameters

folder_path -string, ff BAIEAY SCIFIA AL
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delete_file (oss_key: str) — bool
M OSS Ml 3t

Parameters

oss_key -string, SC{HE OSS BRI T2 71 .

Returns

boolean, YIS, I&R[H] True; 750, i%[A] False.
download (oss_key: str, filepath: str, replace: bool = False) — bool
M OSS A
Parameters
+ oss_key —string, SC{FAE OSS _FIAERZFIZ R
+ filepath —string, ANHUZEE ORI BR AR o

Returns

boolean, YN FE ), & True; 750, %[0 False,
download_folder (oss_folder: str, local_folder: str, threads: int = 5)
M OSS T 85 i SF¥
Parameters
» oss_folder -string, OSS [ 3 Jef8 42 .
* local_folder —string, A fEAE SCLEIC I BRAR
e threads —int, /17 FEMLAEEL. ZRIAN 5.

file_exists (oss_key: str) — bool

R SR AR AE OSS _EAFAE .

Parameters
oss_key -string, SC{EAE OSS BRI T2 FE .
Returns

boolean, Y4 AEFE, R[E] True; 75N, %[0 False.
get_file_stream (oss_key: str) — BytesIO

ARHL OSS _ESCIFH A -

Parameters
oss_key -string, {HFE OSS BSR4 T
Returns

BytesIO, SCA A A T -
list_files (prefix=", extensions=None)

51)% OSS 301
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Parameters
* prefix —string, FI 21 SCHAHTER, ERIA A
* extensions -list, FEFEN SIS, BINHZS, FRFIZEIE SO

Returns

list, F 2 SCPFI A4 FRD 2 o
multipart_upload (filepath: str, oss_key: str)
oy EAE RSO OSS.
Parameters
« filepath —string, ZSHb SO A
* oss_key -string, SC{-7E OSS B2 R4 FK .
upload (filepath: str, oss_key: str, replace: bool = False) — bool
AE 3] OSS.
Parameters
* filepath —string, 4<Hh SCIFM % o
* oss_key -string, SC/F1E OSS _ERERAEFIAA TR
 replace —boolean, JI5-4 True, ¥ 0SS L IH[F4 4. 2R\ K False,

Returns

boolean, YN FE AT, &[E] True; 750, #x[0] False,
upload_folder (local_folder: str, oss_folder: str, replace: bool = False, threads: int = 5)
EARARH SRS E] OSS.
Parameters
» local_folder -string, A~ S04 i K42
* oss_folder —string, OSS ' #Y H #5 3C:J2 1845
» replace —boolean, {154 True, ¥4 55 OSS 4% . BRIAK False.
e threads —int, /17 FAEMEAREL. ZRIAHN 5.
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BarGenerator

class czsc.BarGenerator (base_freq: str, fregs: List[str], max_count: int = 5000, market="2K1\")

Bases: object

Attributes Summary

version

Methods Summary

init_freq_bars(ireq, bars) PRI IR K L5751
update(bar) A T K 4

Attributes Documentation

version = 'v231008'

Methods Documentation

init_freq bars (freq: str, bars: ListfRawBar])
WIHRALIEA JEIA R K 22751

PR P
1. B9, BWiE freq i J2 self bars (42 — . AR freq N7 “self bars g H , fCAS 4t —
AWTE H R

2. BRJ5G, EWrE self bars[freq A 2 . ISR “self bars[freq] A =S, A&l — BT E R,
H R — AR .

3. WERPA LW WS ERiE L, B bars TE S self.bars[freq]”, MMHIIHALFE EHET K £k
A

4. JJR, ELR bars S A I 4> RawBar X1 symbol JRHEI {4 “self.symbol.

Parameters
» freq - JHIH4 PR
* bars K £/)77|
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update (bar: RawBar) — None

AT L K 2%
B S
L ¥, BRI Dase_freq', FEUFE bar fOBIAHT base_freq.

2.

SRIG, TR bar A5 H IR [R] 15 E A “self.symbol Al self.end_dt',

CBEOR, BRBARACES A5 “bar H W R ARG K &/¢(E T self.bars[base_freq]' +j .

HIRAFAE, EAITTE—MEEIHER, R EATER .

CWRAFAEERE N K &, B self bars BTG (RIFTAIIR) , HXEARE M

“self._update_freq 75 7&K ERHZMR M K £

wn, ERREFENTFHI K 80, BifREE IR K R AT self.max_count's

Parameters
bar i 2B L L5 ) Bar

Returns

None

CTAResearch

class czsc.CTAResearch (strategy, read_bars, results_path, **kwargs)

Bases: object

Methods Summary

backtest(symbols[, max_workers]) Z R 4T on bar [1]3]
check_signals(symbol[, sdt, edt]) JEEEA A A S
dummy(symbols[, sdt, edt, max_workers]) fi Ff DummyBacktest 317 on sig [A] 1]
replay(symbol[, sdt, edt, refresh]) F Pz ) ik

Methods Documentation

backtest (symbols, max_workers=3, **kwargs)

Z IFEAT on bar [H]jl]

Parameters
* symbols RIS H

» max_workers —fx KiHFFELL

70
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Returns

None
check_signals (symbol, sdt="20200101", edt="20220101")
TEEA P B &S
Parameters
* symbol R HY
* sdt JHRmE
* edt —ZRIH]

Returns

None
dummy (symbols, sdt="20200101", edt="20220101", max_workers=1, **kwargs)
fifi i} DummyBacktest 4T on sig [=] ]
Parameters
« symbols i fil%
sdt [ T4 R
edt [l 455 ]

* max_workers Iy K FEEL

* kwargs —

Returns

replay (symbol, sdt="20200101', edt="20220101", refresh=True)
R RS 5y 1AL

Parameters
* symbol R HY
* sdt JFLGIE]
o edt Z5H}H]
e refresh &4kl

Returns

None
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CZsC

class czsc.CZSC (bars: ListfRawBar], get_signals=None, max_bi_num=50)

Bases: object

Attributes Summary

finished bis E 5 E

fx_list B, AL bars_ubi Hr oY
last_bi_extend FIWrtJ5—E R GAEIE M, True /R TEfHH
ol Unfinished Bi, 58814

ubi_fxs bars_ubi H7 4324

Methods Summary

open_in_browser([width, height]) EHIEAEW SR T IF A as R
to_echart s([width, height, bs]) 2510 K 24007
to_plotly() fii 1 plotly 21l K £5-#r &l
updat e(bar) G TEAE

Attributes Documentation

finished_bis

WY AES
£x_list

RN, AU bars_ubi Fr o
last_bi_extend

FIW i G —E R ETELE AP, True FoRE
ubi

Unfinished Bi, A5EHAIZE

ubi_fxs

bars_ubi H1 it 4
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Methods Documentation

open_in_browser (width: str = '1400px', height: str = '580px")
ELARAER AR T IT AT h R
Parameters
o width EHET)H
* height -EF£HE
Returns
to_echarts (width: str = '1400px’, height: str = '580px’, bs=[])
21 K &bl
Parameters
e width 9%
e height 5
* bs -G tRid, BN
Returns
to_plotly ()
{11 plotly il K £k 73 #r &l
update (bar: RawBar)
LR TR EA TS

Parameters

bar —FR K &Xf45

CrossSectionalPerformance

class czsc.CrossSectionalPerformance (dfh: DataFrame, **kwargs)

Bases: object

MR R fE R, TR S

2.2. czsc Package

73



czsc, Release 0.9.51

Methods Summary

cal_turnover() TTEHR TR
cross_net_value([by, values]) THEAR SO E
report(file_docx)

Methods Documentation

cal_turnover ()
e S
cross_net_value (by='dr’, values='edge’)
VR S AAHE
Parameters
* by B AT BOT R SEAUGHE, BRI 5) ]

* values — P HAIISEAUGHERS, (AT E, BOAB edge, THAHMIET, nlik
{H: edge, nlb i A edge, TIRSENSIERSIA nlb, THIEEN T

Returns

report (file_docx)

CzscJsonStrategy

class czsc.CzscJsonStrategy (**kwargs)

Bases: CzscStrategyBase
UL Json L ELH Positions 5t 5% MRS 41 &
IATI2H:
1. 7 X CzsclsonStrategy 2, Ff-447K [ CzscStrategyBase. 125 DA 3 {Uf% A Json Jitt B 1Y Positions
K5 BRI A1
2. RvpsE LT —A442k positions [¥JE M, 4T @property ik HAR L A L LR -
3. £ positions JETER getter Jj ik, $ATEL T H1E::

o J\ self.kwargs “pFHLp3RELHE L files_position” [F{E, JRF LR LS5 files.
X B self kwargs 7] g 2 38 12 7 SE A0 % R BHA% A S 50ek HoAth oy =ik B ) — 2
Ho & T RIS e SR AR R
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o {fiff] self kwargs.get 7 VEFHUE )" check_position” BY{H, FHiXBEERINE N True, KFHI

{H 2475 & check, XMEHTHIE

XF JSON HF Qi EAT MDS £

* UiJ1l self.load_positions(files, check) Jjik, JFBIMILEAR . XA TiiknTHERMAH

CzscStrategyBase Fh 4k 5k,

FHTF ABCE SO I o o AR5 SO RA AR SN NSRS S %I, R

[N R R 512K

BHB:

files_position: PA json SCAHER B HISRE, A4 json U N — AN SR IG L & check_position: J&75

Xt json FEOSRMEUEST MDS K25, ERIAN True

Attributes Summary

positions

Rk

Attributes Documentation

positions

CzscSignals

class czsc.CzscSignals (bg: BarGenerator | None = None, **kwargs)

Bases: object

G PRI IIE 2 Z GG ST

Methods Summary

get_signals_by_conf()
open_in_browser([width, height])
take_snapshot([file_html, width, height])
update_signals(bar)

WA E S SR BRI S
ELEAEN AR P TIFAr g R

FREUER I

MARMAME RN K &, EHES, EHah
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Methods Documentation

get_signals_by_conf ()
IS5 SR BRI S

PRAIA T2
L RO et d— =i s,
2. 4nfe self signals_config NAFAE, PRECEFGRIN AP s, R0, o8 &0m I iy — i E .

3. M TS, REGRBULFE S A freq, FERIHXPINSEGBAMIZAES, PR

RIS 7 s
4 EHURRIEE T s, b E T A HIEI S

FosfmlE, #aF:
signals_config = [
{ ‘name’ : ‘czsc.signals.tas_ma_base_V221101°, ‘freq’ : ‘HZE’, ‘di’ : 1, ‘ma_type’
‘SMA’ , ‘timeperiod’ : 5}, { ‘name’ : ‘czsc.signals.tas_ma_base_V221101° ,
‘freq’ : ‘HZ> , ‘di’ : 5, ‘ma_type’ : ‘SMA’ , ‘timeperiod’ : 5}, { ‘name’
‘czsc.signals.tas_double_ma_V221203° , ‘freq’ : ‘H#Z’ , ‘di’ : 1, ‘ma_seq’ : (5,
20), ‘th’ : 100}, { ‘name’ : ‘czsc.signals.tas_double_ma_V221203° , ‘freq’ : ‘HZk’
, ‘di’ @5, ‘ma_seq’ :(5,20), ‘th’ :100},
]
Returns
555

open_in_browser (width="1400px’, height="580px")
PRIV T T AMHT 40
BT
1 B Jetild—A HTML SO AR file_html, XA SCURRFBERAATE R PO EHSE R, U8R

temp_czsc_advanced_trader.html”,

2. )i, RN self take_snapshot 773k, FF A4S R ERTF A —1 HTML 3CfF.

3. B¢Jo, BT webbrowser.open J5 ¥+ IFiX A4~ HTML {4

take_snapshot (file_html=None, width: str = '1400px’, height: str = '580px")

ARIPUBR IR

PRAIA T2
L B SEAE—A Tab X5, JTAHAHEA 1 R

2. o I T Y freq, XTEE—A> freq, BBCREUHII CZSC X5, FH-1FHAAI N — AR,

SRIGTRANE] Tab X4,
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PREGRBUL T A (S, %I freq 202 W T4 freq, sRELBIH— A%, L&A freq
_Fﬂ'jﬁﬁ;ﬁ1n7?, SRJGENANE] Tab X4+

4. WERICAH HABR RS, BRI, WS IrANHAGES, AJERME] Tab X4 .
5. BT, WERARELT file_html 2%, BRECH Tab X4 e —A HTML SCEFFEARAE: 0,
BOR [a] Tab %4 .
Parameters
* file_html %5 RIELRAFAY html SCPF4
e width -FE G
* height &%

Returns

update_signals (bar: RawBar)

AR E M K &, BHifES, EHei
PREI T
L. BRI SR ] self bg.update(bar), i A—~E 5¢ Y Stk i 3] K 2K bar, BB ] K 26

2. RJE, PREGE DT ITA R K £ freq IR A K 2808, X84 K &8ds, sRE0H
self kas[freq].update(b[-1]), HEH*%f /1 CZSC %f4 .

3. BREHRIUT K ZARrgfUAD bar.symbol , F-KFHIRE T self.symbol,

4. PREHEIUH ELA freq IR G —HR K 4K last_bar, F M I 45T E] dt, K 2k IDid, PAKIK
Ty close, FHB BT HIMELZS self.end_dt, self.bid, 7 self.latest_price.

5. MBI SHE R s, FEUE A self.get_signals_by_conf() SREUTEHIE S, RGHixLs
ERc e R L

6. fJa, PRECKRF last_bar [T @M E R R s
Parameters
bar —EAill F#HC 52 K £

Returns

None
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CzscStrategyBase

class czsc.CzscStrategyBase (**kwargs)

Bases: ABC

RSP H IS

1. A5 R DA B2 it R 7 P S48
2. K &LJHWAER

3. G SHIE

4. FROsRmgSI%R

Attributes Summary

base_freq
fregs
signals_config
sorted_fregs
symbol

unique_signals

BTt K 23

K & JA 1512

o fE TSI E

HESF P11 K 2R JE 1513

P& LY

PrA 5 G IR D) fF551%

Methods Summary

backtest(bars, **kwargs)

check(bars, res_path, **kwargs)
dummy(sigs, **kwargs)
init_bar_generator(bars, **kwargs)
init_trader(bars, **kwargs)
load_positions(files[, check])
positions()

replay(bars, res_path, **kwargs)

save_positions(path)

A A2 ) R R 5 2 15 IE A

i AR5 A7 A T R W [ 3

il FH SR 2 W1 4R 16—~ BarGenerator X452
1 I SR 8 AURAL—A> CzscTrader X4
MATC B S o 8 £ SR

R omg s &

A 5 KW AL 57 3 A il

PRAFFH SR T B

78
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Attributes Documentation

base_freq

Fehih K £ 30
fregs

K 2k i 3951 %
signals_config

Lo fE T SR E.
sorted_fregs

HELF 711 K 28 13151 2
symbol

Lo bR
unique_signals

A 5 O SRS TP 2 By R 5 5116

Methods Documentation

backtest (bars: ListfRawBar], **kwargs) — CzscTrader

check (bars: ListfRawBar], res_path, **kwargs)
H 52y s P A 5 A2 7 IR
Parameters
* bars Hfil A K £
e res_path #iEHF

* kwargs -bg B 205111 BarGenerator X154, WAL AT bg, NZW% sdt fil n 2
B sdt LRI TR H 18 n w1ha 1k i/ K 24l

Returns
dummy (sigs: List[dict], **kwargs) — CzscTrader
(A5 5 AP A TR ms [l
Parameters
sigs (558 1E, —fk3E generate_czsc_signals pRETIT B4 R E1E

Returns

SE R R 1] J5 ) CzscTrader X4
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init_bar_generator (bars: List{RawBar], **kwargs)

15 1 SR E AT ffk—> BarGenerator X4
BRI T2 4
o 07 VERY B R s 5 LTI 1L — BarGenerator %42 . BarGenerator 2 ] T4 Ji K £ %k
.
o Z4J bars LR BRI K Z8d)s, **kwargs T HMCHIM KBTS HL.

o WL, HEEAREUT R K &R, A TR EE LA IR IL i) BarGenerator X4
[N

o )5, MRPEERMPBFRR R E RS R T, e RS

o WA E A 1L A BarGenerator X4, WIARYEL A SR K Ze8din A1 HAb S50 — iy Bar-
Generator X152, FHAH > K LERVIIAE . &N K KB H T trader 19¥1ER4L X
[&]

* WRE AT BarGenerator X%, Wafl—LeWrmiad, MhorE ARER K Z8d8 58 A1
BarGenerator 14 17 5Ll JH 3 —%%, I H BarGenerator 1Y) end_dt J& datetime 287, SK)5, fifiik
H7F BarGenerator [ end_dt 2 J51) K Z5E .

 fixJr, i&[A] BarGenerator X4 A4 R i1 K L% .

Parameters
e bars —FulJE I K £

* kwargs -bg O 21 1LiF1¥) BarGenerator %[5, WIRAE AT bz, NZW% sdt Fln 2
B sdt R4 T AR H ) n W) th ki K e

Returns

init_trader (bars: List{RawBar], **kwargs) — CzscTrader

5 I SR 8 XA Ab—A> CzscTrader Xf 5

R XESFITA R ORI sdt 2525 (6 5 TR ORI SATERS SRS S B R, Bt bAY
IR AL R A Bt [l 0 Fry s A

PR T2 5
o WS, B init_bar_generator J7{EFREL T £ W 1AL 1Y BarGenerator XF 4 14y N K £k
B

* RIG, BERE#—A CzscTrader X4, *f BarGenerator Xf 4. FrORIGHIIRSE I, 5 HSHE
(ITRTE D55 S 50f% 14 45 CzscTrader 1435 BREL

o 1, AR K LE X} CzscTrader X Z #1170t 0, P A trader.on_bar(bar) J7¥%
AL FEE—AR K 288 .

o )5, RMEWIARIESE M) CzscTrader X452 .
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Parameters
» bars il K £

 kwargs —bg B £ I51L ) BarGenerator X152, WAL AT bg, WZHE sdt Al n 2
B sdt WIERAL TR H I n Wl tb i/ K e80m:
Returns

SERURME R IR 1L S5 Y CzscTrader X4

load_positions (files: List, check=True) — List[Position]
AN SO o 28 O S s
Parameters
* files DA json A LRAFIIRF Qo SREmE S5 3%
« check 27 KL MD5 {f, 2R\ True
Returns
R oRng 5%
abstract positions () — List[Posirion)
Fr kg 5%
replay (bars: List{RawBar], res_path, **kwargs)
A2 5 SR 2 7y i R i
B T2 %
© BITEN T AL G R AL Gy i RE A k. BB 2 BRI R K 2Bl . 4528 H SR DA SN %
T SEAE A
* HL, B refresh 24, QRN True, W shutil.rmtree {5k CAFERI SR H 5% .
« RG, EREGRHERGOAE, FHRGATES. WRESFCAELA TSR, W

LR — & BRI .

o JEL P os.makedirs BIELER HR, #ifR B SRIFEAE .

o %, VW init_bar_generator J7¥A¥]1fi{k BarGenerator X§42, H-iEATAH KAIHILRILERAE .

o QA CzscTrader X4, H-IFWI UL 171 BarGenerator %14 . HrO 3R IK IR FE UL, A2 5055
T B TR D12 S 40% 18 45 CzscTrader HYAE 15 PREL .

o SRRSO AR AR Y H .

o W K LB, A trader.on_bar(bar) J5 KA PR —HR K 2kl

o AEMEH K 2Bl B se i, KA i AR ORI IR0, JF ELERFEAI D A3 55 i K

2Rl —3.
WA AR, WA SR HTML SCPF44 , FR 1] trader.take_snapshot(file_html) 7744z 5

R oy R
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o WJE. IR ORE, IORHIHEER, URZEARI ZRERIM,. ERHIE.

Parameters
* bars —HiliHH K £
* res_path %55 H 3

* kwargs -bg CL AW 1AL EF1) BarGenerator X4, QISRAE AT bg, WZHE sdt fln 2
B sdt WAL TG B 3 n WG b B/ K 2805t refresh 275 I B 458 H 5%

Returns

save_positions (path)
PRAF R Qo SRS L B

Parameters
path 53 %A%

Returns

None

CzscTrader

class czsc.CzscTrader (bg: BarGenerator | None = None, positions: List[Position] | None = None,

ensemble_method: AnyStr | Callable = 'mean’, **kwargs)

Bases: CzscSignals

G LR ORI T B 2 BRI AL Z e (SCFF 2 SR A A7)

Attributes Summary

pos_changed FIWr 727 KR AR
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Methods Summary

get_ensemble_pos([method]) RGN G

get_ensemble_weight([method]) FHL CzscTrader H1 T4 positions ##%Z I8 method J5
BN JEHIALE

get_position(name) IREUHE E 24 PRI AL RIS X4

on_bar(bar) WARRRWIC R K £, ¥HifES, EHeh

on_sig(sig) S E ST E RS, TP E7 5t

take_snapshot([file_html, width, height]) FREU e

updat e(bar) B EIIC e K &, RS, EHahL

weight_backtest(**kwargs) PAT A U Y [ 0

Attributes Documentation

pos_changed
FIWr A2 kAL
L. eRECE G self.positions J2 A %S A=, RIA O, BEECE R False.

2. Wk self.positions A b7, PREIFATRIEN, T, mBkAt

pos_changed JE 1% .
WA — AN {S2 ) pos_changed J& 4 True, BIiZOAi% 4 T254k, BRBGR M True.

Returns
True/False

Methods Documentation

get_ensemble_pos (method: AnyStr | Callable | None = None) —s float
G7N I E N EX ALUE S RN A
PREIATIZ %
1. BRBCE ek AT self.positions 275425, WIUEKZS, HINEAOA, MECE IR 0,

2. N4 self .positions AN A%, PREREUE S 71 method. HIAREA 1% A method 245, eRELEH
self.__ensemble_method VEH4E 5 5.

3. IR method J& A5, BRBCRILEIDNG, RIRIITA GO & 0351 pos_seq.
L. 402t method J&” mean”, PRAITHE pos_seq HY-F-I(E A M.
2. #2 method J2” vote”, BRELTIHY pos_seq MIFIIIAT S A HIL B AL
3. N4 method j&” max”, PREIRHL pos_seq (i KAENE LM AL
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4. 2R method @A EARAT—AME, BRI H—MEHHR.

4. Q2R method AT, BB AEIHRE, RECH A QAL 4 AR G ALY 7
AN ZHLAL A method , FFRFR [EHEE ARG

Parameters
method ~Z NI — MM ¥, FIHE(H mean, vote, max; tHA] DA A—/~[1]
VAR
A =S, SHIEA 552 1, 1, -1 mean - ¥ {5{7, pos = np.mean([1, 1,
-11) = 0.33 vote - FZEF gk, pos =1 max - Jifx kK, pos=1
T AR R ER G DL, i A2 self.positions

Returns

pos, ]

get_ensemble_weight (method: AnyStr | Callable | None = None)
FREL CzscTrader H1 i positions $% I method 77 VASE 2 J5 AL H
BREIAT 24
L BB el >S4 method , SXRAETT L, LA FAFHEEE > I R AL
2. BB AT R A IRME T method 4. URIA TN, HELMEH] self.__ensemble_method 1E 45 i
s GARSRHE T, R AR ALY method 11 BRIV

3. EBUJH T get_ensemble_weight EREL, #i A self #l method, FKREUITA O BTG E T IEEMZ
Ja AL

Parameters
* method —stror callable £ i 5 ¥, Al 1E{HEFE:" mean’ , ‘max’, ‘min’, ‘vote’ t A
PIE AN B & L EREL, BRI i ACH dict, key A position.name, value > position.pos,
PN
(CEHE AT L EIHWB 1 A AT )
* kwargs —
Returns

pd.DataFrame columns = [ ‘dt’ , ‘symbol’ , ‘weight’ , ‘price’ ]

get_position (name: str) — Position | None
BRI E 44 FREO (57 SR X R
PBRAIAT 120
L BREOE A28 name, X EA R GAIL K.
2. PRAAGA self positions J2 15 %5, WIRNZS, RIBCAQ6L, pRECEHEIRIN None.

84 Chapter 2. czsc api



czsc, Release 0.9.51

3. #2R self.positions A=, REGETI AR QAL MTE—NOM, REEHAIEE S5
AL R . AR, sRRGR % G AL

4. U I BT A G AR A 1R S AL AR 6L, pR%SGR 9] None .,

Parameters

name — ({44 F
Returns

Position

on_bar (bar: RawBar) — None
AR C M K 4, BHES, EHei

Parameters

bar —FLRlEBIE 52 K £k

Returns

None
on_sig (sig: dict) — None
WS FIE A Yy, TP el 35
RN
LB SR B M sig, BOR—ME T, RS self s,
2. WRHO sig *HRILIBRIGTCR) symbol, &5KINT dt, K 221D id, DLW close,
R4 BIMREZS self.symbol, self.end_dt, self.bid, i self.latest_price.

4. qn A self.positions A =5, HIAEAERF GO WS, R4 T Br A position, B 4CIH FH posi-
tion.update(self.s), T HIZOGIHRTS

Parameters
sig fHEF
Returns

None

take_snapshot (file_html=None, width: str = '1400px’, height: str = '580px")
BRI
Parameters
* file_html X HPRAGLRAFHY html SCPF44
* width KL TET
* height K& E

Returns
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update (bar: RawBar) — None
o ASEREIIE 52 K &, THES, WO
BT
L BRECH A B bar, SR NEL SR RERI I K 2.
2. BB self.update_signals(bar), i ACANELSEHURIRLRL M K 28, B
3. IS self.positions K K%, HIFAECAL, BECRIIITAI G, WFE R, B
position.update(self.s), T HF % (5 (AR .
Parameters
bar LRI 52 K 4
Returns

None

weight_backtest (**kwargs)
AT 4R AL FE Y [m] )
Parameters

kwargs —

 method: str or callable, 2 J7E, £7% get_ensemble_weight 52
» digits: int, FCE/PNECEEORFERIOEL, BN 2 Fon PR AL/ N
o fee_rate: float, LK, 4] 0.0002 FEmH

Returns

MRIEEES

DataClient

class czsc.DataClient (foken=None, url="htp://api.tushare.pro’, timeout=300, **kwargs)

Bases: object

Methods Summary

clear_cache() B S ZAT
post_request(api_namel, fields]) AT APL BE 1)
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Methods Documentation

clear_cache()
it
post_request (api_name, fields=", **kwargs)
AT APL il #rify
Parameters
* api_name —str, A if|Hz 1 ZFK
e fields —str, Zrifj B
» kwargs —dict, &) Z%L
- ttl: int, ZBAFAREY, BAED,

Returns

pd.DataFrame

Direction

class czsc.Direction (value)

Bases: Enum

An enumeration.

Attributes Summary

-1 FRA L

Down

Up

Attributes Documentation

Down = ' '

Up = "ML
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DiskCache

class czsc.DiskCache (path=None)

Bases: object

Methods Summary

get(k[, suffix]) BEEE A S
is found(kl, suffix, ttl]) FIBT AT A R B AFAE

remove(k][, suffix])

set(k, v[, suffix]) B NG

Methods Documentation

get (k: str, suffix: str = pkl') — Any
BERAT S
Parameters
* k-ZAF X4
o suffix Z{E )55, SCFF pkl, json, txt, csv, xIsx, feather, parquet

Returns

TN
is_found (k: str, suffix: str = pkl’, tfI=-1) — bool
IR AT SR ATAE
Parameters
* k-GAF N4
o suffix Z{F )55, CFF pKl, json, txt, csv, xlsx, feather, parquet
o ttl-GAFSIEARON, BA B, -1 FRKAAR

Returns
bool

remove (k: str, suffix: str = 'pkl’)

set (k: str, v: Any, suffix: str = 'pkl’)
B NGAT-NF

Parameters
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o k-4
o v AT
o suffix Z{F )55, SCFF pKl, json, txt, csv, xIsx, feather, parquet

DummyBacktest

class czsc.DummyBacktest (strategy, signals_path, results_path, read_bars, **kwargs)

Bases: object

Methods Summary

execute(symbols[, n_jobs]) ] Z2 A f
one_pos_stats(pos_name) AT AR G ORI 1 B
one_symbol_dummy(symbol) (5] 0 A iy
replay(symbol) IR A AL 5

Methods Documentation

execute (symbols, n_jobs=2, **kwargs)
[ 00 At o
Parameters
* symbols —fhFhFI £

* n_jobs —MEREHE, BUAN 2 WEHEERZ: 1 RIREE L, WHES SEA
PR 2. ZHERRAE pycharm [ ipython FRICYAMEN, F5EAE M 4THIEtT

* kwargs —
Returns
one_pos_stats (pos_name)
S HTEA R RIS Y R B
one_symbol_dummy (symbol)
(e 00 By o
replay (symbol)
[l T AN R R 22 5
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Event

class czsc.Event (operate: czsc.enum.Operate, factors: List[czsc.objects.Factor], signals_all:

List[ czsc.objects.Signal] = <factory>, signals_any: List{[czsc.objects.Signal] = <factory>,

signals_not: List[czsc.objects.Signal] = <factory>, name: str = ")

Bases: object

Attributes Summary

name

unique_signals FRHL Event fME—{5 55155

Methods Summary

dump() ¥4 Event XS 547 A dict
get_signals_config([signals_module]) IR E S HLE
is_match(s) H K7 event 27
Jload(raw) M dict #1417 Event

Attributes Documentation

name: str = ''

unique_signals

ARHL Event (1ME—{5- 5513

Methods Documentation

dump () — dict
FF Event Xf R A7R dict
get_signals_config (signals_module: str = 'czsc.signals') — List[Dict]
PFFRE T HCE
is_match (s: dict)
HIWT event S 2
B PATZ AT -
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L. P signals_not HH (SR GAEIWEZ, WRWEE M55, WEBRM False, 3%
NN A

2. % FIWr signals_all FIYES R EMREWE, IRAEE-MESAWLE, WEHERF
False, FORFIEATIL.

3. BRIGHINT signals_any FFHUE SR A —MFENE L, WR—DEAE 2, W E R ] False, 3
INFEATE .

4. e FIWTN TR R, WU PTN TANE, B TR, IR B True A1
G TIAR, FORIER L -

5. A T SE A RS A R BN W -, R [E] False, SRR FEAHEE
classmethod load (raw: dict)
M dict H1f)] 7 Event

Parameters
raw FEGIAIT { ‘name’ @ CH)’
' operate’ : ‘JFZ£L’ , ‘factors’ :[{ ‘name’ : ‘Jlix’ ,
"signals_all’: [ 15434 _B0% KB _ KT 5_ HAth _ HAfth _07], ‘signals_any’
: [1, ‘signals_not’ : []}],

* signals_all” : [ ‘15 4pBf _ {5 0 28 _ Jypa) _ ) b _ oAt _ HAth 07 ], ‘signals_any’
2 [1, ‘signals_not’ :[]}

Returns
EventMatchSensor

class czsc.EventMatchSensor (events: List[ Dict[str, Any] | Event], symbols: List[str], read_bars: Callable,

*Ekwargs)

Bases: object

Methods Summary

get_event_ csc(event_name) R4 A AR T E R TR 2K
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Methods Documentation

get_event_csc (event_name: str)
AR A 4B T PE I VKL
csc = cross section count, 7 R PE D Yk
B T2
1. Q4> self.data [ FEIA df .
2. fE df Hifizk s event_name 5% 1 T,

3. f§iH] groupby JjiJ:¥& symbol Al dt %5 i B dE17 4041, JivH5E event_name 51 1Y) 1.
LERRHIE K — ) DataFrame, HHZ5[% (symbol, dt) 206, HA5—4-F event_name,
TN AR VTELIREL.

4. WA groupby Jiikik dt df E—B8 R 1 54l, FFi5E event_name F¥ S, XK

153191 DataFrame
A —A51 event_name, F/nFEREBF 1] 55 BT A AR A B9 3544 UL B 48

Parameters

event_name —F {4 FK
Returns

DataFrame

ExitsOptimize

class czsc.ExitsOptimize (read_bars: Callable, **kwargs)

Bases: object

HERH S 37 LA R

Methods Summary

execute([n_jobs]) AL E AR
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Methods Documentation

execute (n_jobs=1)
EliA = WS

Parameters

=y =)

n_jobs — I REHE

Returns

Factor

class czsc.Factor (signals_all: List[czsc.objects.Signal], signals_any: List[czsc.objects.Signal] = <factory>,

signals_not: List[czsc.objects.Signal] = <factory>, name: str = ")

Bases: object

Attributes Summary

name

unique_signals

FRHL Factor ) ME—{F5%1 3

Methods Summary

dump()
is_match(s)

load(raw)

¥ Factor % £ #6458 dict
FiIr factor 275 2
M dict Hr 617 Factor

Attributes Documentation

name: str = ''

unique_signals

FRHX Factor fME—{5"551) 3
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Methods Documentation

dump () — dict

H Factor X} R 5474 dict
is_match (s: dict) — bool

FI WK factor &5 1 /&
classmethod load (raw: dict)

M dict H41) 78 Factor

Parameters

raw FEGIAIT { ‘name’ : ‘BAJI’ . “signals_all’ : [ ‘1540 _ 0% _ K _ b _
Hifth _ HAth 07, <15 434p _ 80 2% _ KB _ KF 5_ Hfth _ HAth _07 1, ‘signals_any’

:[1, ‘signals_not’ : []}

Returns

FixedNumberSelector

class czsc.FixedNumberSelector (dfs, k, d, **kwargs)
Bases: object
WERRE R (A0 1525
FOCARTI 1. 4% A res_path, $F i FEAN AT 45 RAORAE T 0K 2. SCRpE ARBEERIME S, Bl RAEHE
BHES R as ki), 23K HFEARH

Freq

class czsc.Freq (value)

Bases: Enum

An enumeration.
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Attributes Summary

F1

F10

F12

F120

F15

F2

F20

F3

F30

F4

7S

F6

F60

Tick
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Attributes Documentation

D = IEJ%‘QI
Fl = '1 4"
F10 = '10 44"

F12 = '12 44!

F120 = '120 444"

F15 = '15 44!

F4 = '4 240
F5 = '5 24"
F6 = '6 24"

=2
|

o

8

K =
- n
5 =

KlineChart

class czsc.KlineChart (n_rows=3, **kwargs)

Bases: object

K L2 THAE

plotly S8/ https://www.jianshu.com/p/4fddaf47cc85
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Methods Summary

add_bar indicator(x,y, name, row[, color])
add_indicator(dt], scatters, scatter_names, ...])
add_k1ine(kline[, name])
add_macd(kline[, row])
add_marker_indicator(x, VY, row|,

text])

name,

add_scatter_indicator(X, y, name, rowl,
text])

add_ sma(kline[, row, ma_seq, visible])
add_vol(kline[, row])

open_in_browser([file_name])

P A F

2 ith e B bar BUAEHR
224 K £&

21 MACD &

4 L ANTRESS (ET

2 R B R
2l 2 K]

2l s
FER YE &% HTIT

Methods Documentation

add_bar_indicator (x, y, name: str, row: int, color=None, **kwargs)

e PG R

2218 API 34 : https://plotly.com/python-api-reference/generated/plotly.graph_objects.Bar.html

PREE T

1. #ELH 2 XS4 hover_template, show_legend. visible fl base. iXL8Z%4) Hil%t N T bR 15
B2 RERE . R BREG . B WAL (BRAK True).

2. R color ZHCHZS,

NI i self.color_red {E M it .

3. MENEER X, y BdREIE—4 go.Bar M (FIBK), JFHEALLTSH:

 x: FEBRHY x Bl

y: FRARAY y Bl

» marker_line_color: £ JEAHERY (4
« marker_color: ZIE T4

* name: $5FR4% PR

o showlegend: J& 7 iz 7 & 5]

* hovertemplate: FlFRAE: {520} 57 AR

* visible: 27 H] I,

 base: 2k, ZRIAKH True
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4. P self fig.add_trace 5 KF6 EEAY go.Bar XFRUSINE 5 & 7B, H A traces 1 X
}%‘l’%ﬁ‘j “Xl 7 R

Parameters
 x —JEFRHY x il
oy HRARY y il
* name 1344
* row AL T

* color —f{IRMIBIt4, W PLZRAEIM, WPl — oK, JIRKEM y 1
KE—F, 8681y WEE: color = ‘rgba(249,41,62,0.7)° B{F color = [
‘rgba(249,41,62,0.7)° , ‘rgba(0,170,59,0.7) |

* kwargs —
Returns

add_indicator (dt, scatters: list | None = None, scatter_names: list | None = None, bar=None, bar_name=",

row=4, **kwargs)
2 it 6B bar ZLFEAR
1. 3RELE B X S35 line_width, BRIAEH M 0.6,
2. Wk scatters (F14) Akyzs, Wik scatters vy B 47 i i B :
o R REAC B, W) add_scatter_indicator Jj iR LAY b . 1RELL T S %

- x: HIB R S
-y WU
- name: B F%, KH scatter_names ¥l 3%
— row: 558 BN INAEARA T EATEL, BROIME R 4
— show_legend: /&5 /R (], ERIAMEA False
— line_width: £k 5%, BRIAE N 0.6

3. 402 bar AkEs, WIER] np.where pREIRYE bar (KT HMHH K EBM: KT HMHILE
(self.color_red), & N{#if%¢e (self.color_green) .

4. Y41 add_bar_indicator J5 5% bar £ kIR . E3ELL F S5
o x: H I R
* y: bar Z¥i
* name: FGIH4FR, A% AR bar_name 24
* row: $5E BENITEFR T AT, BRIMA D 4
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* color: H4_— BT A (0 15
* show_legend: J& 75 /R K], BRIME K False
add_k1line (kline: DataFrame, name: str = 'K %%, **kwargs)
25 K 2
BB T2
1. Ky kline BE 2 RS ‘text’” F). WA, MEM— D FHFH
2. f§iJl] go.Candlestick @I/~ K Z&l&l, J{4 AU F54k:
o x: ) Ec
* open, high, low, close: JF#ANT . Frmfh . SARG AL B
o text: SERTEREA K 2 i SUARKRZE
* name: [&f] 4%k
+ showlegend: 275 'z KI5l
« increasing_line_color I decreasing_line_color: I JiHsf 14 i 2 F1 T Bk s ) 351 ¢
* increasing_fillcolor il decreasing_fillcolor: _t- i Hif 37 7 i ¢ 1 T Bk B 7831 €,
o **kwargs: W] DML IS HAD F E L 24045 Candlestick PREL.
3. IR BRI self fig HrigsE— T (row=1, col=1).
4. fiiJf] fig.update_traces 5 # i traces {Y xaxis JEMER “x17,

add_macd (kline: DataFrame, row=3, **kwargs)

454 MACD &
PR T8
L. e, EflE AR kline rPatES| df

2. FREUH & X Z%5 fastperiod., slowperiod Fil signalperiod. %8254 HI%t R T8 MACD i

RGP 12 AR5 R, BRIAE S8 12, 26 F1 9.
3. {#i ] talib 2 MACD i1 MACD {f (diff, dea, macd) .,

4. BIE—~4 > macd_colors [ numpy %(41, HRffi macd EHATEMRGILBEBE: KT

FHZL(5, (self.color_red), 75 Wi &k (self.color_green) .
5. P41 add_scatter_indicator J5754% diff Fil dea 22 b HiZkPd . 53ELLF S5
o x: H IR S
o y: diff 5 dea $4i%
« name: EIBI4FR, 4+81% “DIFF” fil “DEA”
* row: JEEEIRIFEARIFEATE, BRIAMEN 3
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* line_color: ZLfi{a, 432k ‘white’ FI ‘yellow’
* show_legend: J2 75 /R K], BRINE A False
o line_width: 2555, ZRIA{HH 0.6
6. PiJil add_bar_indicator Jjik:Hf macd L2HHARKE . 28U T 5%
o x: H R £
* y: macd ¥(¥fg
name: EBIZFR, B “MACD”
row: H & TN IFEAR T EATE, BRIMER 3
* color: 4 macd_colors 1% & i {4,

o show_legend: 275 BRG], BRIAE M False

L]

add_marker_indicator (x, y, name: str, row: int, text=None, **kwargs)
S LN TREE FEL 7
PRAA TR 4
1. IR A € L Z% line_color, line_width, hover_template, show_legend fll visible.

XEESLOP AR T LB @ T ARSI BRI 25 W I BRI A T
S

2. NG x. y Bl 4> go.Scatter X5 ({nild), JFEALLFSH:
o x: FEERIY x B

y: FRARAY y Gl

* name: FFHR44FK

o text: SCAULAA

* line_width: £k %%

* line_color: £ (0

* hovertemplate: FlFRAE: (50} 7R A4

* showlegend: 275 i 7= & 4l

* visible: 275 0] I,

* opacity: i#EHH &

* mode: ZxH#50,  ‘markers’ FR H L HbRIC
o marker: FRicIFER, EIER/DN. BiAMATS

3. 1 self fig.add_trace J5 KFE /Y go.Scatter XFRENIMENHEE TEH, FHEFFA traces i)
X HhJEHSh “x17,
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Parameters
o x BRI x il
y —fEARRY y Bl
* name SRR
row JAKILATH
o text —SUAPLH

* kwargs —

Returns

add_scatter_indicator (x, y, name: str, row: int, text=None, **kwargs)
2 2 B R AR
218 API XC#Y: https:/plotly.com/python-api-reference/generated/plotly.graph_objects.Scatter.html
PRAIIATIZ
1. FKEH & X240 mode. hover_template, show_legend. opacity Fll visible., iX 22247 JI%} W F
2B AR EER R R . R RG] ERH AR A ] .

2. [N x. y BdnGld—4 go.Scatter X% (LK), HEALLFS5:
o x: FEPRHY x B

y: TEARAY y Bl

* name: R4 FR

o text: SCALH]

* mode: 250, BRINH ‘textlines’, F[R]IFL i SCAFIL A%

* hovertemplate: FRbRA5 /R R

* showlegend: &7 i 7% € 17

* visible: 275 H] I,

* opacity:

3. JH A self fig.add_trace J5 {6518 1Y) go.Scatter XTRIFIMBNTEE T EH, HFEHTHE traces 11
X HER “x17,

L]

Parameters
o x —JEFRAY x il
o y FERI y Bl

* name —EHR4 R
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» row A LT H
* text AL
* kwargs —

Returns

add_sma (kline: DataFrame, row=1, ma_seq=(5, 10, 20), visible=False, **kwargs)
4Lk
PRBNATIZ 4 -
1. 52l AR Kline ZARHES] df .
2. KA & X B line_width, ZRAEH 0.6,
3. s ma_seq PP AT 2 e 100
o XA IEE A pandas rolling J5 AT H BN IR BT 19 2k .
* Pl add_scatter_indicator Jji:f 88 2 P ML Bn e B b Bkl . 140 F S8
= x: H 1) 5
- y: B LA
— name: EIBIZFR, #A0 “MA{ma}”, Hrp {ma} 24532500 .
— row: HRE IR ITEARAY TR, BOAME R 1
— line_width: £ %%, BRIA{E N 0.6
— visible: 2 A, BRIA{HH False
— show_legend: 275 BB, ERINMEN True
add_vol (kline: DataFrame, row=2, **kwargs)
2 A i
PR BT R
Lo, Rl AR kline ZHES] df

2. {#i il np.where pRERIFIELM (df[ ‘close’ 1) FIFFEAT (df[ ‘open’ 1) Z[AIIEF A df A
A5 vol_color’ o WHRWALM KT FF &M, WML (self.color_red), 75 Ml ] 4%
{6, (self.color_green).

3. Y4} add_bar_indicator JiiL3 ks wilel. HRELL F S5
o x: HIBE Hcs
oy A E R
* color: #4fi “vol_color’ #|HE {4,
* name: [l Fk
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o row: $5E EINIFEARN T EATE, BRAMEN 2
* show_legend: &5 i EIf, ERINE K False

open_in_browser (file_name: str | None = None, **kwargs)

FER YT f AT IT

NewBar

class czsc.NewBar (symbol: str, id: int, dt: ~datetime.datetime, freq: ~czsc.enum.Freq, open: float, close: float,
high: float, low: float, vol: float, amount: float, elements: ~typing.List = <factory>, cache:
dict = <factory>)

Bases: object

KEREE KRR K ZOuR

Attributes Summary

raw_bars

Attributes Documentation

raw_bars

OpensOptimize

class czsc.OpensOptimize (read_bars: Callable, **kwargs)

Bases: object

BRI A AL AR

Methods Summary

execute([n_jobs]) A R
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Methods Documentation
execute (n_jobs=1)
HECA TR
Parameters
n_jobs R

Returns

Operate

class czsc.Operate (value)

Bases: Enum

An enumeration.

Attributes Summary

HL

HO

HS

LE

LO

SE

SO

104
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Attributes Documentation

HL = '#%'
HO = 'FFTfi"
HS = "5
LE = '¥%°
Lo = "%
SE = "X
so = '"FE"

PairsPerformance

class czsc.PairsPerformance (df_pairs: DataFrame)

Bases: object

S

Attributes Summary

basic_info

BASAE R

Methods Summary

agg._statistics(col)
agqg._to_excel(file_xIsx)

get_pairs_statistics(df_pairs)

HHNRE AT VA
W RGH, RAFEERE] Excel U
Gt — ARG EAEE

Attributes Documentation

basic_info

S B
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Methods Documentation

agg_statistics (col: str)
IR AT M V-

agg_to_excel (file_xisx)
IR A, RAFERE] Excel X

static get_pairs_statistics (df_pairs: DataFrame)
Gt 1L G MEAFER

Parameters

df_pairs -
Returns
Position

class czsc.Position (symbol: str, opens: List/Event], exits: List[Event] = [], interval: int = 0, timeout: int =
1000, stop_loss=1000, TO: bool = False, name=None)

Bases: object

Attributes Summary

pairs T2 55 %%
unique_signals R A FAE—(55515%

Methods Summary

dump([with_data]) K-} S K dict
evaluate([trade_dir]) WAL A 7 R
evaluate_holds([trade_dir]) RO ESIHERR S FEI
get_signals_config([signals_module]) R EEAE
Jload(raw) M dict H 617 Position
update(s) BRI
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Attributes Documentation

pairs
SRS YIES
3R [l
[{ “bsAYICHS° ¢ <000001.SH’ ,

KB 0 &3, CFRQRE’ : Timestamp( ¢2020-04-17 00:00:00° ), ¢
G : Timestamp( ¢2020-04-20 00:00:00° ), ‘FFOHHE’ : 2838.49, PG’
: 285255, ‘FROKAHC o L CFUFH) 0 HFE @ Uik SMAS > E @ il |
SMAS’ |, “¥r(RHEC :3.0, ‘FSHH - 49.53),

{ “bafCFS° = ©000001.SH’ ,
KEGHTI 1 3, CFFARHTE’ : Timestamp( ¢ 2020-04-20 00:00:00° ), *FA3HfE
Timestamp( ¢2020-04-24 00:00:00° ), ‘FASHHE" : 2852.55, PO H#% : 2808.53, ‘4
B KEHC 4, ‘FHFEH 0 HZE @l [ SMAS -> T @100BP L’ ., FRrK
O 4.0, ‘BTHHD - -154.32))

SR
L BB, FfiE BP
2. FrOREL BAZ2HAH
3. R K 4B, FaBbn R K &80

unique_signals

IR FFE— (5813

Methods Documentation

dump (with_data=False)
RERFGHEAR T dict
evaluate (trade_dir: str = ' % %'y — dict
URER & TS
Parameters
trade_dir 577, WEE[ ‘2K, 2k, 2ET ]
Returns
oS
evaluate_holds (trade_dir: str = ' % =') — dict

BRI R
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Parameters
trade_dir %5750, AR [ £k, w3k, 2E ]
Returns
Lo
get_signals_config (signals_module: str = 'czsc.signals') — List[Dict]
SRR (55 BC

classmethod load (raw: dict)
M dict H 417 Position

Parameters

raw BT
Returns
update (s: dict)
RS
BB IATIZ
o B, KMARGHE SRR GTE RS20, AR T B 5 Bk W
© WAt —LeE R, FEERIERAL (op) FIEEHA (op_desc).

o WA, AR R SEOHE S UL, ARILE, WHCRERMERAHRIERE, Bk
HAGER .

o RPEHE S RER, BIERSXFT . WA, AR .
o BRI G A (8] A o 5 (R IR R] o
o WERBAERAEIT G (LO B SO), B n— I dFmfE B
o EX—AWEREL _create_operate, T RIEHRAEILR.
o MRAEHAE I G A ARk
- APREMERALE LO (UFZ), MR I asklt, WA e r£t, o HF2

.
- QRRAERALE SO (UF=), MAEREWEITOARIE, WRBRENITEE, BMAY-2
.

- WA A2 €&, AT KGRI

» WERBERME LE (F2), T4,

= QR FHIHARAIN T iR 5 — DI e 5/ N T IR, P2

o HNSRE 2 BT ANRS T B — R A R A IR R TR EE, P2 O
- MY QR E, Bras S
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= WEREBRAEIALR SE (F=), F

» QAR FIOASARRS T 5 — R B e RN T IR BRI, PG

* QR AL B T iR — SR RS B TR B, CFE .

o R ETRF RS LR B R 8 e

Parameters
s —HopfE 5l

Returns

RawBar
high: float, low: float, vol: float, amount: float, cache: dict = <factory>)

class czsc.RawBar (symbol: str, id: int, dt: ~datetime.datetime, freq: ~czsc.enum.Freq, open: float, close: float,

Bases: object

J5hs K iR

Attributes Summary

lower
solid

upper

Attributes Documentation

lower

109

2.2. czsc Package



czsc, Release 0.9.51

RedisWeightsClient

class czsc.RedisWeightsClient (strategy_name, redis_url=None, connection_pool=None,

send_heartbeat=True, **kwargs)

Bases: object

SRS AN AR

Attributes Summary

heartbeat_time

AR IR Y 3L — I Lok )

metadata Xﬁ@%%fﬁﬁﬁ
version

Methods Summary
clear all([with_human]) T 2 SRS I 1
get_all_ weight s([sdt, edt]) PRI A R E S

get_hist_weights(symbol, sdt, edt)
get_keys(pattern)
get_last_times([symbols])
get_last_weights([symbols, ignore_zero, lua])
get_symbols()

publish(symbol, dt, weight[, price, ref, ...])
publish_dataframe(df, overwrite,
batch_size])

register_lua_publish(client)

set_metadata(base_freq, description, author, ...)

update_last(**kwargs)

SRICERA A 4 AN B 7y sk 5

FREL redis FP 5 5E pattern [1) keys

I b b SR e i — U R AR Y ]
AR R A

ARIBURIE AL Z) W i A a7

KA B SR R AN

KM RIES

Pt w L STw G
TR RIS R — DRI E], PAREEE S8 (0]
%]
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Attributes Documentation

heartbeat_time
ARIPURMS (14 53— UL Bk 18]
metadata
ARECRENS oA

version = 'V240303"'

Methods Documentation

clear_all (with_human=True)
T 32 SR BT A i %
get_all_weights (sdt=None, edt=None, **kwargs) — DataFrame
BRI A AL E R
Parameters
o sdt —str, JFAEHTA], eg: 20210924 10:19:00
* edt —str, Z5H A, eg: 20220924 10:19:00

Returns

pd.DataFrame
get_hist_weights (symbol, sdt, edt) — DataFrame
ARHUERAS f B R B D S e
Parameters
* symbol -str, LY
o sdt —str, JFERHTA], eg: 20210924 10:19:00
» edt -str, £5 R I[E], eg: 20220924 10:19:00

Returns

pd.DataFrame
get_keys (pattern) — list
FEL redis HP 5 7E pattern 1Y) keys
get_last_times (symbols=None)
AREUTTA fot L SR fpeafs— R KA 155 B I ]
Parameters

symbols -list, it #5113, BRIAH None, RISRIR A ft
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Returns
dict, {symbol: datetime}, 4 { ‘SFIF9001’ : datetime(2021,9, 24, 15, 19, 0)}

get_last_weights (symbols=None, ignore_zero=True, lua=True)
ARBURAT A7 O E
Parameters
» symbols -list, /i 41 3=
* ignore_zero —boolean, 27 ZMEALEE N O H 5

* lua -boolean, 275 lua IATREL, BRIAK True WISR T4 BRI, HEE S H
lua JIAS, SHEEEH WURESREGS & symbols, ANHEES ] lua 7.

Returns

pd.DataFrame
get_symbols ()
ARIURNG S 55 i A1 2
publish (symbol, dt, weight, price=0, ref=None, overwrite=False)
KA A AL
Parameters
* symbol -str, eg; SFIF9001
e dt —py_datetime or pandas Timestamp
* weight —float, 5 5H
* price float, " A5 S I A A%
o ref dict, [ & XEIRE
» overwrite —boolean, J& 758 5 O A L%
Returns
N BATR S B A AL
publish_dataframe (df, overwrite=False, batch_size=10000)
i VoS TE2 W SR
Parameters

» df —pandas.DataFrame, D055 5 [ ‘symbol’ , ‘dt’ , ‘weight’ 1%, RJ#E [ ‘price’
. ‘ref? 181, W&A price M5 0, dtype [f] publish 777%

e overwrite —boolean, B HEECHICT

Returns

B AR B A AR
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static register_lua_publish (client)

set_metadata (base_freq, description, author, outsample_sdt, **kwargs)
BEEAIE R

update_last (**kwargs)
BCEL RIS BT — UCHERTIN 1), AR S 4L [R] 3]

Signal

class czsc.Signal (signal: str =", score: int = 0, kl: str = "1£&" k2: str = '"1EF ", k3: str = "1E£5 ", vl str =
15 V2 str="1EE " v3: str="1EE)

Bases: object

Attributes Summary

k1

k2

k3

key REUE 52 PR

sScore

signal

vi

v2

v3

value ﬁ(ﬁfg%ﬁ
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Methods Summary

is_match(s) FIWr 5 25 51555 % T EITHL

Attributes Documentation

kl: str = "{£&°
k2: str = '"HE'
k3: str = "{£E
key

N EREE AN
score: int = 0

signal: str = ''

vl: str = "{£&"'
v2: str = "{FE"'
v3: str = "{FE&"'
value

PIUFSE

Methods Documentation

is_match (s: dict) — bool
FIW 5 — =2 A 5 1E YR P RY(E LR
RERPHITZET

Bl s AE B, AL TP (R . W s RIRA TR key Hf B
fi v ISR v RAEAE, LM MG v AR vIL V2. V3 il score P4 KL.

WA M HE S 553 score KT4ET HARME 501557 self.score, MIAKZEHAT, Wik [E] False. 41
FYFHE S AME vl FT HARE SIS self vl 805 HArfE 58— MEh “EE”,
M ZREEAT, WR A False. G 24 HI{55 155 —AME v2 T BARME 51956 ZAME self v2 5034
HARME SIS MBS “AER7, WIRZEPAT, Wik False, QIS4 mifE510 58 =MA v3 % T
HARE S 15 =ME self v3 B0F HEME S5 1B =MEN L7, Waik[E] True, 75003 8] False.

Parameters
s AT
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Returns
bool

SignalAnalyzer

class czsc.SignalAnalyzer (*args, **kwargs)

Bases: object

Methods Summary

execut e([max_workers]) PATE ST
find valuable_signals(dfp) RIE SR, RBRITHFES

generate_symbol_signals(symbol)

Methods Documentation

execute (max_workers=10)
PATE S
static find_valuable_signals (dfp)
WIS RE, KB ERFNES
Parameters
dfp fF SR HTEIR
Returns
KRS

generate_symbol_signals (symbol)

SignalPerformance

class czsc.SignalPerformance (*args, **kwargs)

Bases: object

H R
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Methods Summary

analyze([mode]) AR B R r s 1 O
report([file_xIsx])

Methods Documentation
analyze (mode='0b') — DataFrame
AR S BT e 1

Parameters

mode /ML, Ob #THI [ HIE On #1H [ J5& 1b BF MHTE In BT H)EHE
Returns

report (file_xlsx=None)

SignalsParser

class czsc.SignalsParser (signals_module: str = ‘czsc.signals’)

Bases: object

Rt —HR (eSS, AR R B

Methods Summary

config_to_keys(config) Fi5E S R AL B b 55 key 513
get_function_name(signal) UG53 NV S S R 7k
parse(signal_seq) fENTE S 75
parse_params(name, signal) RPUFZ RS %L

Methods Documentation

config_to_keys (config: List[Dict])
FHE— BREBC B A N5 T key 5135
PREIA T2 -
L EEBIE T — 203 keys I TAAE(S 5 keyo
2. X Tk A config SR REAHCEL 7 UL conf AT T H4f:
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o RIUFE S REAIH AR
o WRZAR S BB A FRAE self sig_pats_map HPATLERS I HIREAR , Bl S RO,
FARFERISINE] keys 512

Parameters
config {55 AL E

config =[{ ‘freq’ : ‘HZE’ , ‘max_overlap’ : ‘3’ , ‘name’ :
¢ czsc.signals.cxt_bi_end_V230222° },
{ ‘freql’ : ‘H O, ‘freq2’ ‘60 g B, ‘name’ :

‘czsc.signals.cxt_zhong_shu_gong_zhen_V221221° }]
Returns

[EERCEIES

get_function_name (signal: str)
PRI T 55 B A PR
PREIA T2
L QA _signal X4, 12 AR SRR EEATRI MR L .

2. Ly sig_name_map I H, FEIFLE signalk3 FHITECHH, IR ENIFAETE
_k3_match %,

3. AR A —ASPLECI, AR %I A5 WHE SR 5% H 7R [1] None.
Parameters
signal {55, HtrEpl: 15 7pph _DIK_ &4 V221218 fkfEt: 6K (L& 0
Returns
(EREATEE 1 €N
parse (signal_seq: List[str])
i EREAR Rl
PRAA T2 4 -
1. 2 —A> signal_seq Z4{(.
2. EX A= res , T AAAEMENTER -
3. i PifE 5 78 signal_seq ) EE—ME S :
* V1 get_function_name J5¥k%, PAMESHSEL, REGLE SN IV RE4 -

o PEATRRECAAFAEPEFIWT, name 7E sig_pats_map "F{7AE, ] parse_params Jiik, DARRZK
PAUE T HBE, TS ROTR ISR
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Parameters

signal_seq {55 ¥4I, B [ “15 Jpfh _DIK_ FiE V221218 {KEH: _6K_ 1L
F_0, ‘H%Z _DIK_ HH: V221218_ fkHH: _6K_{L7 07 ]

()

Returns
fE5 BB S
parse_params (name, signal)
KIUE S RS HL
BRI T2 % -
1. B2eHPafe A name Fl signal 2%, jiid Signal(signal).key FEHL— N4 .
2. SRJE S BIAR i sig_pats_map HERHUS HE 2 RS LI S EUSAR , H45 HATGHAE pats .
3. WA B SHHAR, R[] None.,
4. B S MBI S A ARTERE A S B h, JRR I BRI,

A\

Parameters
* name {55 HREZ R, A1: cxt_bi_end_V230222

* signal “HEMHTIE S, 0 1S 7380 _DIK_ & V221218_ fREH: _6K_1F:

=
=_0

Returns

WeightBacktest

class czsc.WeightBacktest (dfw, digits=2, **kwargs)

Bases: object
R OAE [l )

KR https://sOcqexuy3p.feishu.cn/wiki/Pf1fw1woQi4iJikbKImc Y Toznxb

Attributes Summary

daily_return AP AR TR G H i s R
stats @(m”éﬁjﬁl?ﬁl\
version
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Methods Summary

backtest([n_jobs]) ]I FT A 29 B 2 2
get_symbol_daily(symbol) IRBUFEAE 2008 H IR R
get_symbol_pairs(symbol) IR B A3 ) ie 5%
process_symbol(symbol) AL FHREAS G 24 0 [0 300 540
report(res_path) (ERIEES

Attributes Documentation

daily_ return

AP AEAL 2 e H i R
stats

[ ST

version = 'V231126'

Methods Documentation

backtest (n_jobs=1)
50 7 5 24 3
PRAO TSR

Lo ARBUCEHR: D5 &2, JHA get_symbol_daily J7 &R EUEEAS G 20 Hdkcas, 16 A
get_symbol_pairs J5¥EIREUEEN A AIIAE S K

2. BARAbRL: RpfgA A2 Hk SR I h—A DataFrame, {{)i] pd.pivot_table Jj 345 £k

AU N E S 2k,
Wi A Frs , IHRFEREIRTE A 0. THRITE AR TIE, HRHZHR

Jin%| DataFrame ", K45 RAFAELE res Flrp, SNG4, RO HATE IR
Ty RE R

3. GUVFr s VEREIISERIGIFLG HITESHE ], YA daily_performance J; 35 FAli Sl 4

RIBO . A5 1A L5 55 A | -
74—~ DataFrame, J8/1] cvaluate_pairs J7 ¥ 452 B xHSTRAGHR . 4555 RAZRELE

stats P, FHEURT R STSOT O T

4. RMEER R E AR SFERH R BRSO 45 RAFARTE res 8P, FFRFRF MR IR
Bk 252 .

get_symbol_daily (symbol)
RG24 H il %
RS
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- EEBIAZ 5 self dfw e 22 ) ARy symbol B%HE , 52 i £ #7) DataFrame dfs.
TR BRI (edge) : AUEEIRDAF —AEAB A M A% B A4 BTG 36K 1.
TR RBIER T2 (cost) @ MFIAE 5 B — AR FHE B 2 22 1 28 X 3 DASE 191 4% it

self.fee_rate,

MBS AEIE G TS G rIEs (edge_post_fee) : ULRR IR TF-EE .
- ARYE H IR T AL, XA R AERE, S5 H A RIE . RANER T SR I AN

SFEk,

- HEEI], IR SEE] DataFrame
. A4, ¥ edge_post_fee’ F A’ return’, KF dt’ FEh’ date’,
CIRPEREWS, R EAE B SRR, Wean. 1R T2 0k T B WA AT 25 2R Y

DataFrame.
Parameters
symbol -str, FZH%
Returns
pd.DataFrame, ffh&: H I3,
columns =[ ‘date’ , ‘symbol’ , ‘edge’ , ‘return’ , ‘cost’ ] HH

date “H&Z 55 H , symbol HEACHY, edge MAF HULEE 2, return & H IR
RIREAZ T A GBS AT, cost hAZ F) BLA

BARFEBIanT -

date symbol edge return cost

2019-01-02 DLi9001 0.00230261  0.00195919 0.00085
2019-01-03 DLi9001 0.00425589  0.00310589 0.00115
2019-01-04 DLi9001 -0.0014209 -0.0024709 0.00105
2019-01-07 DLi9001  0.000988305 -0.000111695 0.0011

2019-01-08 DLi9001 -0.0004743 -0.0016243 0.00115

get_symbol_pairs (symbol)
RGN 5 il 5%
PRECT 2
L SEBIAE &R self.dfw i th %2 5 i)k symbol %), I52 i 28711 DataFrame dfs.
2. FALEIRDA 10 /Y self digits 7, FHHARNEBEHEAL, #E volume F1HI{H.
3. A bar_id 51, M1 FFARIBHE, SATEONIY.
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10.

11.

Q25515 operates, M TAHHITF- O3 H LR

TE LN FREREL __add_operate, FHF[f] operates 51| N INTF P32 S ic sk . BAEEEZ H Y dt.
bar_id. %255 volume. #4% price FIFEVEZTY operate VENSEL. pREURHE AT 5 B ) 4 %
PEFRER N AL Z i 5% 3| operates 4713/,

Ff dfs Fdt k3151 3% rows.

ALPREE — ALK - AR volume KT 0, WA __add_operate BRI JF2" #AEHIZL
Hyitsk. - W volume /T 0, NI i __add_operate BRELASINT JF25” #RAERIAZ S ic%k.

A S SEATIE S . - ] zip BRI ) rows[:-1] A1 rows[1:], [A] B FRECS BT rowl FlI TR —
17 row2. - fR4E volume [ 1E S AIAS (LI L, ¥ __add_operate pRECHS X B (¥ HF- 232 5
C.
B 235 pairs Fl opens, TGS 5 X AIFFGiEsk .
i [y operates 5 FHAZ ik, - MR ERESRTR L 87 27, K505 mg)
opens F|ZH, FHURZE R —IRIGIR. - WISREAMERTR” L7 87 P27, FXM AL
SEM opens F1| R HH L
WP RN TR Z T L E], HalE— A3 a7, FHA N E] pairs 51
F,

Ff pairs 51| 4540k DataFrame, 1% [0 552 Z An I 13 22 55 i 5% 1) DataFrame .

process_symbol (symbol)
AEFRIEA G 2 [l K

report (res_path)
[ 00 4z 45

WordWriter

class czsc.WordWriter (file_docx=None)

Bases: object

F Word SCRYIESRF B
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Methods Summary

add_df_table(df], style]) A ETE
add_heading(text[, level])

add_page_break() IS4y AT
add_paragraph(text], style, bold, ...]) i ERyE
add_picture(file], width, height, alignment]) EYNCLEEIPEELE

add_title(text)

save([file_docx]) PRAFEE R S

Methods Documentation

add_df_table (df: DataFrame, style="Table Grid', **kwargs)
EIIESEIES
https://www.jianshu.com/p/93e0df92cf16
Parameters
o df Mk
* style MK
Returns
add_heading (fext, level=1)
add_page_break ()
Aoy BUAF
add_paragraph (fext, style=None, bold=False, first_line_indent=0.74)
Bk
Parameters
s text A
* style Bigffs
* bold 2 IAH
» first_line_indent —E/74iidt, 0.74 RIS

Returns
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add_picture (file, width=None, height=None, alignment="center') — None

CUNCLEREELE

Parameters
+ file [ 7 UM ERAE
» width -5, BUABL cm
* height [ fi&E, FIAHAL cm
* alignment & X}5F, ERIA center

Returns

add_title (fext)

save (file_docx=None)

PRAFEE R 2 3

ZS

class czsc.ZS (bis: ~typing.List[~czsc.objects. Bl], cache: dict = <factory>)

Bases: object

RS, ERNTRNE S R BT

Attributes Summary

dd

edir

edt

99

is _valid
sdir

sdt

zd

zg

zZZz

oA

kR Bl —% 71, edir 52 end direction [ 45
HHHK 235 TR P [

HHORK B e

R =S A L

X EE—2E ) n], sdir 42 start direction [ 455
X T 465 Bk 1]

AR T

Hx 7

HK FF
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Attributes Documentation

dd
R F A A

edir

FHEAE—2EJ7 ), edir &2 end direction [ 455

edt

FHR £ SR ]
g9

X B¢ i A
is_wvalid

KRR

sdir

TR EE—2EJ7 0], sdir 42 start direction [ 45 5

sdt
AR E]
zd
KR
zg
HAK BT
X

2.3 czsc.analyze Module

2.3.1 Functions

check_bi(bars[, benchmark])

check_ fx(kl, k2, k3)

check_ fxs(bars)
k1line_pro(kline[, fx, bi, xd, bs, title, ...])
remove_include(kl, k2, k3)

MA—HBEETKRKL, ERHPR—2
R

MA—HR LU KRR KL, ARHPIf A

L PR K BT EE R

EREE KR AR KL, H kL Ak2 i
AUERAMK 2, k3 N5HK 2
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check_bi

czsc.analyze.check_bi (bars: ListfNewBar ], benchmark=None)
MA—HR LT KA KL, ARHP—E
Parameters
* bars LU H XA K L%
* benchmark 4 5 1Y LA HE 1

Returns

check_fx

czsc.analyze.check_£x (kl: NewBar, k2: NewBar, k3: NewBar)
ER it
EPCR TR

L 2RSS A "NewBar o G i e i AL e R AN AT = 55— A1 =4 "NewBar W R B RN, AR
LERGANRTINAL (G) o FEXFPREILT, RSO FXWER, HARCHh Mark.G,
FERFHIR(E S X

2. IAREE A "NewBar X 5 (i i i FERARM AR T8 — ISR =4 "NewBar X R BXT B ArA%, R
LWERGANRIEI AL (D) o TEXFREILT, RSO FXWER, HARCH Mark.D',
FERFHIR(E S X

3. RG] I, R A B8, %A None.
Parameters
e k1 55— "NewBar %} 4
e k2 %5 /> "NewBar %} %
e k3 %5 =4 "NewBar %}

Returns
FX3t %8, "None

check_fxs

czsc.analyze.check_£xs (bars: Listf/NewBar]) — List[FX]
BA—ERICA S KRR KL, AfH A8
PRI PR
1. BE— 28 R xs 1 T AR 43 8L
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2. i bars HIFEF RN TR (BRTHE - MHSE ) . X = ATESA NewBar X 4 1 H
“check_fxFR%

3. 02 “check _fx" BRI ] —A> FXRG, M & ERARCRT 5 s PR iRE— 1 FXH LR
HFE GRARE, JEsR— MR A S GERARE, FFXA FXHRENE] B .

4. Bkl xsHIER, BALE T bars y R A R K58,
XA PRE) 2 H W2 bars S R T T BRI B, R R BN B A . AR A&
LA AL, Eaids— MR A&,
Parameters

bars - L& KR K &%k

Returns

Pt

remove_include

czsc.analyze.remove_include (kI: NewBar, k2: NewBar, k3: RawBar)
EBREE R WAk, Hbkl FK2 EHEEXREN KL, kK3 MG K %
AR

Lopde, il H k1A k2 1R (high) (RN ZR KA E direction FY{H. W k1 AR /N T k2
R, WIBEE direction 2 Ups ISR k1 AR KT K2 B, WBEE direction 2y Down;  #1I5R
K1 k2 (g A4, AT — B K k4, 15 k3 BARIEIRJEM:, TR0 False il k4.

2. ROk, KN k2 R k3 ZDERAAER S KRR, NERAAE, MIHE direction KT 4RRE

o Gn direction 2 Up, NI#4 k2 Fl k3 H A4 K /B A K 26 k4 (1 5, BRAR S AE
AR, R S TR ISR (do) 1 k4 (A .

o N4 direction “A Down, N%E#E k2 F1 k3 A2 /N s/ M K 26 k4 (1 s, B/ IMIG S
YEMARA, B/IME S FTZER B TR) R (do) 1R k4 By Rsa) .

o N direction FR{EASE Up A E Down, NHiH ValueError 7% .

3. ARE A AT R A G TR (openL) . AT (close), AR K 4k k4 (A2 & (vol)
B AZ 440 (amount), FRF k2 H1[R T 5 k3 B [E]BAH R TR 2 S AT R 5 k3 —idefEh k4
HIICE S (elements),

4. R[N RALFIT K 28 k4. W5 k2 f1 k3 Z [BfEAE & 6 &, ISR [E True Fl k4; 75 3R [[]
False fil k4, H k4 5 k3 HAMFREME.
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2.3.2 Classes

BI(symbol, fx_a, fx_b, fxs, direction, bars, ...)

CzSC(bars[, get_signals, max_bi_num])

Direction(value) An enumeration.

FX(symbol, dt, mark, high, low, fX, ...)

Mark(value) An enumeration.
NewBar(symbol, id, dt, freq, open, close, ...) EBREEXREN K LITHR
OrderedDict Dictionary that remembers insertion order
RawBar(symbol, id, dt, freq, open, close, ...) JR4E K 4orzk

CZSC

class czsc.analyze.CZSC (bars: ListfRawBar], get_signals=None, max_bi_num=50)

Bases: object

Attributes Summary

finished bis E e E

fx_list UG, A4 bars_ubi Hr 3
last_bi_extend #U%%E#%%§E@1$EP> True %%/%@éﬁaqj
ubi Unfinished Bi, F5¢ T2

ubi_fxs bars_ubi H )43 Fl

Methods Summary

open_in_browser([width, height]) EAEAEN RS AT bt R
to_echart s([width, height, bs]) 24 K R
to_plotly() fdi [ plotly 21l K £ 7347 &1
update(bar) iR BT E S
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Attributes Documentation

finished_bis

E S E
fx_list

BB, A bars_ubi Hrig oA
last_bi_extend

FIbr i o — R A AEIE T, True F/R iy

ubi

Unfinished Bi, 5¢ A%

ubi_fxs

bars_ubi H1 )47

Methods Documentation

open_in_browser (width: str = '1400px’, height: str = '580px’)
EHEAEN S A P TIFAAr  2R
Parameters
* width [KFEFRE
* height -FI&FHE
Returns
to_echarts (width: str = '1400px’, height: str = '580px’', bs=[])
221 K et
Parameters
* width 7§
* height 5
* bs -G bric, BIANE
Returns
to_plotly ()
fili 1 plotly 21l K 2437 5]
update (bar: RawBar)
SR T4 R

Parameters

bar —FR K X4
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2.4 czsc.signals Package

2.4.1 Functions

adtm_up_dw_1line_V230603(c, **kwargs)
amv_up_dw_1line_V230603(c, **kwargs)
asi_up_dw_line_V230603(c, **kwargs)
bar_accelerate_V221110(c, **kwargs)
bar_accelerate V221118(c, **kwargs)
bar_accelerate_V240428(c, **kwargs)
bar_amount_acc_V230214(c, **kwargs)
bar_big_solid V23021 5(c, **kwargs)
bar_bpm_V230227(c, **kwargs)
bar_break_Vv240428(c, **kwargs)
bar_cross_ps_V221112(c, **kwargs)

bar_dual_thrust_V230403(c, **kwargs)
bar_eight_Vv230702(c, **kwargs)
bar_end_Vv221211(c[, freql])
bar_fake break_ V230204(c, **kwargs)
bar_fang_liang_break_V221216(c, **kwargs)
bar_limit_down_V230525(c, **kwargs)
bar_mean_amount_V221112(c, **kwargs)
bar_operate_span_V221111(c, **kwargs)
bar_plr_ V24042 7(c, **kwargs)
bar_polyfit_V240428(c, **kwargs)
bar_r_breaker_V230326(c, **kwargs)
bar_reversal V230227(c, **kwargs)
bar_section_momentum_V221112(c, ¥*kwargs)
bar_shuang fei_V230507(c, ¥*kwargs)
bar_single_V230214(c, **kwargs)
bar_single_V230506(c, **kwargs)
bar_time_V230327(c, **kwargs)

bar_ tnr V230629(c, **kwargs)
bar_tnr_V230630(c, **kwargs)
bar_trend _V240209(c, **kwargs)
bar_triple_V230506(c, **kwargs)
bar_vol_bsl_V230224(c, **kwargs)
bar_vol_grow_V221112(c, **kwargs)
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bar_weekday_V230328(c, **kwargs)
bar_window_ps_V230731(c, ¥*kwargs)
bar_window_ps_V230801(c, **kwargs)
bar_window_std_V230731(c, **kwargs)
bar_ zdf v221203(c, **kwargs)
bar_zdt_Vv230331(c, **kwargs)
bar_zt_count_V230504(c, **kwargs)
bias_up_dw_line_V230618(c, **kwargs)
byi_bi_end V230106(c, **kwargs)
byi_bi_end_V230107(c, **kwargs)
byi_fx_num_V230628(c, **kwargs)

byi_second_bs_V230324(c, **kwargs)
byi_symmetry_ zs_V221107(c, **kwargs)
cat_macd_V230518(cat, **kwargs)
cat_macd_ V23052 0(cat, **kwargs)
clv_up_dw_line_V230605(c, **kwargs)
cmo_up_dw_line V230605(c, **kwargs)
coo_cci_V230323(c, ¥*kwargs)
coo_kdj_V230322(c, **kwargs)
coo_sar_V230325(c, **kwargs)

coo_td _V221110(c, **kwargs)
coo_td_V221111(c, **kwargs)
cvolp_up_dw_line_V230612(c, **kwargs)
cxt_bi_base V230228(c, **kwargs)
cxt_bi_end V230104(c, ¥*kwargs)
cxt_bi_end_V230105(c, ¥*kwargs)
cxt_bi_end V230222(c, **kwargs)

cxt_bi_end V230224(c, ¥*kwargs)
cxt_bi_end_V230312(c, ¥*kwargs)
cxt_bi_end_V230320(c, **kwargs)
cxt_bi_end _V230322(c, **kwargs)
cxt_bi_end V230324(c, ¥*kwargs)
cxt_bi_end_V230618(c, ¥*kwargs)
cxt_bi_end_V230815(c, ¥*kwargs)
cxt_bi_status_V230101(c, **kwargs)
cxt_bi_status_V230102(c, **kwargs)
cxt_bi_stop_V230815(c, **kwargs)
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cxt_bi_trend_V230824(c, **kwargs)
cxt_bi_trend V230913(c, **kwargs)
cxt_bi_zdf_V230601(c, **kwargs)
cxt_double_zs_V230311(c, **kwargs)
cxt_eleven_bi_V230622(c, **kwargs)
cxt_first_buy V221126(c, **kwargs)
cxt_first_sell V221126(c, **kwargs)
cxt_five bi_V230619(c, **kwargs)
cxt_fx_power_V221107(c, ¥*kwargs)
cxt_intraday V230701 (cat, **kwargs)
cxt_nine_bi_V230621(c, **kwargs)
cxt_range_oscillation_V230620(c,
**kwargs)

cxt_second_bs_V230320(c, **kwargs)
cxt_second_bs_V240524(c, **kwargs)
cxt_seven_bi_V230620(c, **kwargs)
cxt_third _bs_V230318(c, **kwargs)
cxt_third_bs_V230319(c, ¥*kwargs)
cxt_third buy_V230228(c, **kwargs)
cxt_three_bi_V230618(c, **kwargs)
cxt_ubi_end_ V23081 6(c, **kwargs)

cxt_zhong_shu_gong_zhen_VvV221221(cat],...])
dema_up_dw_Iline V230605(c, **kwargs)
demakder_up_dw_1line_V230605(c, **kwargs)
emv_up_dw_Iline_V230605(c, ¥**kwargs)
er_up_dw_line_V230604(c, **kwargs)
jcc_ci_tou V221101(c, **kwargs)
jcc_fan_ji_xian_ V221121(c, **kwargs)
jcc_fen_shou_xian_V20221113(c, ¥*kwargs)
jcc_gap_yin_yang_V221121(c, ¥*kwargs)
jcc_ping_tou_V221113(c, **kwargs)
jcc_san_fa_Vv20221115(c, **kwargs)
jcc_san_fa_Vv20221118(c, **kwargs)
jcc_san_szx_V221122(c, **kwargs)
jcc_san_xing xian_V221023(c, **kwargs)
jcc_shan_chun_Vv221121(c, **kwargs)
Jjcc_szx_V221111(c, **kwargs)
jcc_ta_xing_V221124(c, **kwargs)

FIr N EJRAE, T chenglei
BDHIRTE S EE RS, TUkE: Sy
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jcc_ten_mo_V221028(c, **kwargs)
jcc_three_crow_V221108(c, **kwargs)
jcc_two_crow_V221108(c, **kwargs)
jecc_wu_yun_gai_ding V221101(c, **kwargs)
jcc_xing_xian_V221118(c, **kwargs)
jcc_yun_xian_V221118(c, **kwargs)
jcc_zhu_huo_xian_V221027(c, ¥*kwargs)
jcc_zhuo_yao_dai_xian_ v221113(c,
**kwargs)

kcatr_up_dw_Iline_V230823(c, **kwargs)

ntmdk_V230824(c, **kwargs)
obv_up_dw_line_V230719(c, **kwargs)
obvm_1line_V230610(c, **kwargs)
pos_bar_stop_V230524(cat, **kwargs)
pos_fix_exit_V230624(cat, **kwargs)
pos_fx_stop_V230414(cat, **kwargs)
pos_holds_V230414(cat, **kwargs)
pos_holds_ V23080 7(cat, **kwargs)

pos_holds_V240428(cat, **kwargs)

pos_ma_ V2304 14(cat, **kwargs)
pos_profit_loss_V230624(cat, **kwargs)

pos_status_V230808(cat, **kwargs)
pos_stop_V240428(cat, **kwargs)

pos_take_V240428(cat, **kwargs)

pressure_support_V240222(c, ¥*kwargs)
pressure_support_V240402(c, **kwargs)
pressure_support_V240406(c, **kwargs)
skdj_up_dw_1line_V230611(c, **kwargs)
tas_accelerate_V230531(c, ¥*kwargs)
tas_angle_V230802(c, **kwargs)
tas_atr_V230630(c, **kwargs)
tas_atr_break_V230424(c, **kwargs)
tas_boll_bc_V221118(c, **kwargs)
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tas_boll_cc_Vv230312(c, **kwargs)
tas_boll_power_V221112(c, **kwargs)
tas_boll_vt_Vv230212(c, **kwargs)
tas_cci_base_V230402(c, **kwargs)
tas_cross_status_V230619(c, **kwargs)
tas_cross_status_V230624(c, **kwargs)

tas_cross_status_V230625(c, **kwargs)

tas_double_ma_Vv221203(c, **kwargs)
tas_double_ma_V23051 1(c, **kwargs)
tas_double_ma_V240208(c, **kwargs)
tas_rfirst_bs_V230217(c, *¥*kwargs)
tas_hlma_Vv230301(c, **kwargs)
tas_kdj_base_V221101(c, **kwargs)
tas_kdj_evc_Vv221201(c, **kwargs)

tas_kdj_evc _V230401(c, ¥*kwargs)

tas_low_trend_ V23062 7(c, ¥*kwargs)
tas_ma_base_V221101(c, **kwargs)
tas_ma_base_V221203(c, ¥*kwargs)
tas_ma_base_V230313(c, **kwargs)
tas_ma_round_V221206(c, **kwargs)
tas_ma_system_V230513(c, **kwargs)
tas_macd_base_V221028(c, ¥*kwargs)
tas_macd_base_V230320(c, **kwargs)

tas_macd_bc_Vv221201(c, **kwargs)
tas_macd_bc_V230803(c, **kwargs)
tas_macd_bc_V230804(c, **kwargs)
tas_macd_bc_V240307(c, **kwargs)
tas_macd_bc_ubi_V230804(c, **kwargs)
tas_macd_bsl_V230312(c, **kwargs)
tas_macd_bs1_V230313(c, ¥*kwargs)
tas_macd_bsl_V230411(c, **kwargs)
tas_macd_bsl_V230412(c, **kwargs)
tas_macd_change_V221105(c, **kwargs)
tas_macd_direct_V221106(c, **kwargs)
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tas_macd_dist_V230408(c, **kwargs)
tas_macd_dist_V230409(c, **kwargs)
tas_macd_dist_V230410(c, **kwargs)
tas_macd _first_bs_V221201(c, **kwargs)
tas_macd_first_bs_V221216(c, **kwargs)
tas_macd_power_V221108(c, **kwargs)
tas_macd_second_bs_V221201(c, **kwargs)
tas_macd_xt_Vv221208(c, **kwargs)
tas_rsi_base V230227(c, ¥*kwargs)
tas_rumi_V230704(c, **kwargs)

tas_sar_base_V230425(c, ¥*kwargs)
tas_second_bs_V230228(c, **kwargs)
tas_second_bs_V230303(c, **kwargs)
tas_slope_V231019(c, **kwargs)
update_atr_cache(c, ¥*kwargs)
update_boll_cache(c, ¥*kwargs)
update_cci_cache(c, **kwargs)
update_kdj_cache(c, ¥**kwargs)
update_ma_cache(c, **kwargs)
update_macd_cache(c, ¥*kwargs)
update_rsi_cache(c, **kwargs)
update_sar_cache(c, ¥**kwargs)
vol_double_ma_V230214(c, **kwargs)
vol_gao_di_V221218(c, ¥*kwargs)
vol_single_ma_V230214(c, *¥*kwargs)
vol_ti_suo_V221216(c, **kwargs)
vol_window_V230731(c, ¥*kwargs)
vol_window_V230801(c, ¥*kwargs)
x1_bar_basis_V240411(c, ¥*kwargs)
x1_bar_basis_V240412(c, ¥*kwargs)
x1_bar_position_V240328(c, **kwargs)
x1_bar_trend_V240329(c, **kwargs)
x1_bar_trend_V240330(c, ¥*kwargs)
x1_bar_trend_V240331(c, **kwargs)
zdy_bi_end_V230406(c, **kwargs)
zdy_bi_end _V230407(c, ¥*kwargs)
zdy_dif V230527(c, **kwargs)
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zdy_dif_V230528(c, **kwargs) DIF 376 2 25 A A7 By 4 7 3K 52 55
zdy_macd_V230518(c, **kwargs) MACD %z XK £
zdy_macd_V23051 9(c, **kwargs) MACD #2454
zdy_macd_V23052 7(c, **kwargs) DIF/DEA/MACD 37t 25 25 i ) 1) 7 3 522 5
zdy_macd_bc_V230422(c, **kwargs) MACD iR 15 5
zdy_macd_bs1_V230422(c, **kwargs) MACD # W 56 —JS L5 5
zdy_macd_dif_v230516(c, **kwargs) MACD #:¥-5 DIF [#) X %
zdy_macd_dif V23051 7(c, ¥¥kwargs) MACD =R 54
zdy_macd_dif_iqr_V230521(c, **kwargs) MACD ##15 DIF iy % &
zdy_stop_loss_V230406(cat, ¥*kwargs) AR I RZ
zdy_take_profit_Vv230406(cat, **kwargs) PR IR EP
zdy_take_profit_V23040 7(cat, ¥¥kwargs) EXAE IR
zdy_vibrate_V230406(cat, freql, freq2, HHKE R 2 BAE

**kwargs)

zdy_zs_V230423(c, **kwargs) LR X T S R
zdy_zs_space_V230421(c, ¥*kwargs) XSS A TR RS A R

adtm_up_dw_line_V230603

czsc.signals.adtm_up_dw_line_V230603 (c: CZSC, **wargs) — OrderedDict
ADTM fitit 53l, TitE: ik
SBEENL 7 (freq)_D{di}N{n}M{m}TH{th} _ADTMV230603”
(EReFedx
L WA RIGIFE G K FRERIIFEL Y, WUty - JFELGY . JFELHY - MERIIF RO X —Abie K

FHRFIRC B R AESR AN S 2 B0, T2 up_sum
2. WERA RWIFEL G D FRERIFRL Y, O - BACHr . WERPIFELGY P8 X bk

FRRFBCH AR RESR A A2 B0, FEAL dw_sum
3. 24 up_sum > dw_sum BURRMEMEMZF/NT THEZ, RZEE
e a:
* Signal( ‘ H%k _DIN30M20TH5_ADTMV230603_ H2%5 _ (T8 _ £ 0 )

e Signal( ‘ HZE _DIN30M20TH5_ADTMV230603_ F% _{T& _{I& _0" )

Parameters

* ¢ —CZSC X%
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e kwargs —ZHF ML - :param di: {551 FEIEEE 1 #R K £k - :param n: FRELK £k
HUMREL, BRIAM 30 - :param m: FREL K MR EL, BRAH 20 - :param th: adtm [#{H,
BRiNH 5, RES5/10=05

Returns
G

amv_up_dw_line_V230603

czsc.signals.amv_up_dw_line_V230603 (c: CZSC, **kwargs) — OrderedDict
AMV fightRal, TTEE: Bk
SR {freq}_D{di}N{n}M{m}_AMV fig& V230603”
55324
JABEAE AR RS T SR A S (A T AR B 1« s BB I (ks X RS sl P 2 45 51

WO, AMY SRR T RO BRI . S0 AMV 2 L5 T 5K AMY 4t
L S INE S
i sspide:

* Signal( ‘ H%k _DIN30MI20_AMV fig& V230603_ FZ% _ (L5 _{EE 0 )

* Signal( ‘ H4k _DIN30MI20_AMV fig& V230603_ F25 _ (T _ % 0 )

Parameters
e ¢ CZSC %%

* kwargs -S4 i - :param di: {5515 EUEEIEGE § R K 2K - ;param n: FRIK £
AAREL, BRIAY 30 - :param m: ZRHX K ZeAUIREL, BRIAN 20

Returns
ERERSHIERE S

asi_up_dw_line_V230603

czsc.signals.asi_up_dw_line_V230603 (¢: CZSC, **kwargs) — OrderedDict
ASI 73525, Uk
SR {freq)_D{di}N{n}P{p}_ASI £ =5 V230603”
fa'Tigh:
BT SUR BB TR LR, BT ATRATT—foxt ST BT sRATS 3] ASI A4 AST A fLta s . —FRATA 2

FEAR ASTIEUE (O ST RTSRA KA SR R & FEOR HE ASTHIEARR) , T2 2oM%E AST AL
W5 e AR AST 5 HIY LN SRR G 7T, E5 R R A/

a1
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* Signal( ‘ H#k _DIN30P120_ASI £45 V230603_ F% & _{IE 07 )

* Signal( ¢ H%k _DIN30P120_ASI %75 V230603_ F25 _ (18 _f£& 07 )

Parameters
e ¢ —CZSC %%

* kwargs -S4 i - :param di: {5515 EEGHE | R K 2K - ;param n: FRIUK
HARE, BRI 30 - :param p: ZRH K ZAUAREL, BRI 20

Returns
ERERASAIERE S

bar_accelerate_V221110

czsc.signals.bar_accelerate_V221110 (c: CZSC, **kwargs) — OrderedDict
HE T E
BRI {freq)_D{di}W {window}_ Il V221110”
f5'Tigh:
o bRk 5 0 ERJE AR K ZURRTE ST 11X R 80% A b B2 11 BHZ S0 |5 i 80%
o NI : B0 NG AR K U REAE B IR 20% PATR 5 HLE 11 BRI | i 80%
fa'g 5
* Signal( ‘60 43 _DIWI13_ i V221110_ Bk TR T3 0" )

* Signal( ‘60 43%h _DIWI13_ fill V221110_ Rk _{T& _{T& 0 )

Parameters
e ¢ CZSC %%
e kwargs - SHF M - di: X[E]45R K 267 B, FI% - window: BRIl di 3T window
K2

Returns
IEREaAIERE S
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bar_accelerate_V221118

czsc.signals.bar_accelerate_ V221118 (c: CZSC, **kwargs) — OrderedDict
e 5
SHHEN:” {freq}_D{di}W{window }#{ma_type }#{timeperiod}_ i V221118~
i zsi:
A 1P K SR MR mal, H close 5 mal mOBE B ARIFE IR 2 0 F B
fseae:
o Signal( ‘ HZk _DIWI3#SMA#10_ Jin V221118_ ik _{T&E _ & 0 )

o Signal( ‘% _DIWI3#SMA#10_ ik V221118_ Tk _ T3 _ T 0 )

Parameters
e ¢ CZSC %%
di -HUk n AR K 4ok

* ma_type MA 258 71 SMA, EMA. WMA, DEMA, TEMA. TRIMA, KAMA ,
MAMA. T3

* timeperiod -MA ] JE#
* window P HIIITHE R 10K/

Returns
IEREa A IERE S

bar_accelerate_V240428

czsc.signals.bar_accelerate_V240428 (c: CZSC, **kwargs) — OrderedDict
A 9
SHHNL: " {freq)_D(di}W{w)T{t)_ ik V240428”
fs iz
DAL R B, SRR 1 4B Nk w, rolling THEE w B diff 4R 5 2. A0

diff 28 XHE KT fieals 300 A4~ JEIUIRY diff 4EXHERY 75% 7%, H4HT diff 0, ey bk 3.
7 A B T MR R Bk K 2

(ERe2lES
o Signal( ‘ H4£k _DIW2IT2_ filsk V240428_ bk _ F55 _4F3% _07)

e Signal( ‘ HZE _DIW21T2_ Jing V240428_ F ik _ (T _{T& 0" )
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Parameters
c —CZSC X4

Returns
(ER=a A AT S

bar_amount_acc_V230214

czsc.signals.bar_amount_acc_V230214 (¢: CZSC, **kwargs) — OrderedDict

N i K 288U
SN (freq)_D{di}N(n)_ Rt (1) F47”
i

1. FREUERE BIELES di AR K QAT n AR K 28, THRESBACET, WERAT ¢ TJ7, MEhE, HNAAE
(EREZIE&
o Signal( ‘H%k _D2NI_Zi[8 10 T _ &2 _(F5 _F& 0 )

Parameters
« ¢ -CZSC X%
o di R K £
* n—FHJURK 4
e kwargs —t: L AACHR FE

Returns
(ERER VLTS

bar_big_solid_V230215

czsc.signals.bar_big_solid_Vv230215 (c: CZSC, **kwargs)
TN EROR SR K Ry P i X 2 =8

SHHEN:” {freq}_D{di}N{n}_MID”

i i
1. B A  AACIER K 28, B b B K 4 2
s pie:

* Signal( ‘H% _DINIO_MID_F%5 _ KIH _{F& 0 )
« Signal( ‘ H4k _DINI0_MID_FE=5 _ K _{E& _0 )

* Signal( ‘HZk DINI0O_MID_FZL _ K _{FE _0)
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* Signal( ‘HZk DINIO_MID_FZ _ KH _{E&E 0 )

Parameters
e ¢ —CZSC X%
o di —EHCH i IRK 2
* n - HRD

Returns
fFo 5L

bar_bpm_V230227

czsc.signals.bar_bpm_V230227 (¢: CZSC, **kwargs) — OrderedDict

PA BP hy BAA F i o 2
SRR {freq}_D{di}N{n}T{th}_ 2%} 5l V230227
552

1. DA BP SRR et sl i, THRRGE n iR K ZRAGTKIR, QARCT th, AR, 5050
2. Rz, MEI/NT-th, W REss, 7500555

' gk
* Signal( ‘15 738 _D2NST300_ 483z & V230227_55% £ £ 07 )

* Signal( ‘15 438 _D2NST300_ 4%z &8 V230227_ 5% _ L& _ A& 07 )
* Signal( ‘15 438h _D2NST300_ 4%} 5l & V230227_ M5k _ (L& _ (L& 07 )

* Signal( ‘15 738 _D2NST300_ 483z & V230227 _j#55 _ AR A& 07 )

Parameters
« ¢ CZSC %%
* kwargs —
- dir R LR K £
- n: ELEEZ PR K L
- th: £ /b bp

Returns
IS
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bar_break V240428

czsc.signals.bar_break_Vv240428 (c: CZSC, **kwargs) — OrderedDict
R

ek 1 UGIR “9A%8” BV H N IR AR (E 518 ) (https://zhuanlan.zhihu.com/p/390025811) 2. B % |
JURUES:, 2011, CEETH Nk SRR R e 6% R A PR B R 40D

SR {freq}_D{di}W{w}_ {4 V2404287
5o
PA 60 3R B, THES AR - 1 3R w AR K R R ARHY . 42 B0 H AT Ls 2. 2450
K LRy, idh C; RFHE, ARRENEES: DT L, REHES.
(EReZIES
* Signal( ‘60 438 _DIW20_ F{1: V240428 _ I #LHHK _ AR _EE 07 )
« Signal( ‘60 4>h _DIW20_ S V240428 _ i _ 1% _ (T8 07 )

Parameters
e ¢ CZSC %%
* kwargs —
— di: int, default 1, [F I RE =
— w: int, default 60, TTE Z M GH K &b

Returns
I

bar_cross_ps_V221112

czsc.signals.bar_cross_ps_V221112 (c: CZSC, **kwargs) — OrderedDict
I di AR K Rgpcc i, MR UEA, JERFERT ]
BEAEHT 7 {freq}_D{di}K_N{num}”
(ERegidis
1. PR 600 R K RS 813K
2. AR dik 2B, YIRS num ANPAEREIGE, FENE L Rz, 2k
(FReZlEE
« Signal( ‘15 4M4h _D2K_N3_ %53 {138 _{T#% 07 )

o Signal( ‘15 43#h _D2K_N3_ %3k {£&% _{£& 0 )
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Parameters
+ ¢-CZSC Xf%4:
o di fF S RTEEIEER di i
* num - (g

Returns

S

bar_dual_thrust V230403

czsc.signals.bar_dual_thrust_v230403 (c: CZSC, **kwargs)
Dual Thrust i iE 2

SRR {freq}_D{di} iHIiE R M #{N}#{K1}H#{K2}_BS i) V230403”
RRET L
Z:0,: https://www.myquant.cn/docs/python_strategyies/424

HAZ O BARE S—ANIXTa], XTI BN B 5 SO AN e M pirisliind By, B, Bk
lﬁ—Fﬁ"7 %‘:l:

(EReZIE
* Signal( ‘ HZk _D1 @i 5H; #5#20#20_BS 4fillh V230403_ F45 _ T3 _ {13 0

o Signal( ‘ £k _D1 B0 #5420#20_BS #iH) V230403_ B4 _{T& _ T 0 )

Parameters
o o —HEREFE B CZSC X4

* kwargs HAWSHL - di: FIEE di R K 2k - N2 §5f N RIEE - K10 240, RS
it - K2: 280, RIEEmIit
Returns

iy

7N

bar_eight_V230702

czsc.signals.bar_eight_Vv230702 (¢: CZSC, **kwargs) — OrderedDict
8K 2K
SRR 7 {freq}_D{di}#8K_ 42 V2307027
i Zh:

Z: WL 1#% . https://blog.sina.com.cn/s/blog_486e105c010009uy.html X %25 H T 8K sE B2 15 .
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o 53k:
o Signal( ‘30 434h _DI#8K_ #4025 V230702_ 55°FAii _ AT _ T 07 )
* Signal( ‘30 43 _DI#8K_ GE #4302 V230702 WK Tk _F & _ (T 07 )
* Signal( ‘30 438 _DI#8K_ #4432k V230702 Hdr-Fii _ £ _ £ 07 )
« Signal( ‘30 43 _DI1#8K_ sE#432K V230702 #-FAFTT _ T8 _ T _07 )
* Signal( ‘30 43 _DI#8K_ #4432 V230702_ R #K Bk _AFE _ AT 07 )
* Signal( ‘30 438 _DI#8K_E#4r2k V230702 Jorbak bk AR _ AR 07 )
* Signal( ‘30 43P _DI#SK_EH4r2 V230702 TEHK Rk _ T8 _ (T 07 )
Parameters
c —CZSC %%

Returns

Atk

bar_end_V221211

czsc.signals.bar_end_v221211 (c: CZSC, freql='60 54T, **kwargs) — OrderedDict
FIRr 7 #h K 2 gk
SR {freq}_{freql} 4531 _BS fiij 2212117
fH'ogh:

DA freq M EERtiJE M, freql SHRJEM, HIWT freql K L@ L5 . WIRESH, REMESEN “HE”, &
U] AR X7, x AR AR

'S 5k:
o Signal( ‘15 434 _60 4>4hshoe _BS i 221211 KA 1_{T5& _{F% 0" )
* Signal( ‘15 738l _60 4rBh&heR _BS Hiillh 221211_ R 2_{E5 _fE& 07 )
* Signal( ‘15 738 _60 7rph&ieR _BS Hijllh 221211 R 3_{E& _fE& 07 )

* Signal( ‘15 73h _60 Zpph4lsR _BS fijBh 221211_ M _ LR _ LR 07 )

Parameters
o o —HAhJE IR CZSC X5
o freql /i EIIZ R

Returns

S
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bar_fake_break_ V230204

czsc.signals.bar_fake_break_v230204 (c: CZSC, **kwargs) — OrderedDict
fREEmE

SEREN:” {freq}_D{di}N{n}M{m}_ {RZEH”

ook
L R EZEBE, it N AR K R sl M 1 B e R ik K REE X, BiJE ) LR K 2ok
hilml, &Z;
2. Rz, 1 EBEw, e
fa'spde:

* Signal( ‘15 738 _DIN20MS_ B2 _ FaS _ LR _EE 07 )

* Signal( ‘15 738 _DIN20MS_ B2 _ AZ _ LR _{LE _0" )

Parameters
e ¢ —CZSC %%
o di -MEHTRIE JLA bar FFIRTTE

Returns

(FReEget

bar_fang_liang_break_ V221216

czsc.signals.bar_fang liang break_Vv221216 (¢: CZSC, **kwargs) — OrderedDict
JRCRL ) ESRMOT PIERIR E I, DIk Bl
SENENL:” {freq}_D{di} TH{th}#{ma_type}#{timeperiod}_ Z&H V221216 {5524 :
1. ORI
2. FEREEIER, AR K LAY BN T TR — BN R] 13 &
w5504
o Signal( ‘15 434 _DITH300#SMA#233_ 288 V221216_ = 58m% _ da= bk _{E& 07 )

Parameters
+ ¢-CZSC X4
o di A5 SRR EIREE i R K 2
* ma_type fHEBHLMLA, BiILH SMA
* timeperiod HfE LM, BIAK 233
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o th YFTEAU RS E L= EIE, $4 BP
Returns
EREaAbiE

bar_limit_down_V230525

czsc.signals.bar_limit_down_V230525 (¢: CZSC, **kwargs) — OrderedDict
PR R BLTE N e K SR FHE A &
SR {freq)_ AT IO T P AR SR PHA _ R4k V2305257
i
L B)E i ILTE N g 2 KA A 2

o k:

* Signal( ‘ HZ& _ BSETC R AR LIRIL _ FE2k V230525_ 2 _ A& _ £ 07 )

Parameters
e ¢ CZSC %%
* kwargs ST

Returns
R EF S 45 R

bar_mean_amount_V221112

czsc.signals.bar_mean_amount_V221112 (¢: CZSC, **kwargs) — OrderedDict
R — By [ W P A i K (5
SR {freq}_D{di}K{n}B % _{th1} % {th2} TJ7”
G IR
IR AR K 1) Hi n AR K e A S (EAE thl Fl th2 2 i)
(EReZiE=

* Signal( ‘15 434 _D2K20B 5% _1 24 T _ & _(FE _EE 0 )
o Signal( ‘15 434 _D2K20B % _1 2 4 FJ5 _ & _{ER _EE 07 )
Parameters
o ¢ -CZSC X4

o di A5 SRR EIECE i R
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. nfﬁﬁﬁ% n *E
o thl WX E&EH IR, M T
o th2 WA EH LR, M T

Returns

S

bar_operate_span_V221111

czsc.signals.bar_operate_span_V221111 (c: CZSC, **kwargs) — OrderedDict
H NHRAER ] X, c i@ Bt 5 1) CZSC X4
SRR {freq) _T{t1}#{t2}_ mfAjX[A]”

fa'spilk:
* Signal( ‘15 43#h _T0935#1450_ i) X ] _ & _ A& _ L& _0° )
* Signal( ‘15 438k _T0935#1450_ Isf[a] X [i] _ & _ 4T3 _ 5% 0 )

Parameters

c —EL R E IR CZSC X%

Returns

S

bar_plr_V240427

czsc.signals.bar_plr_Vv240427 (c: CZSC, **kwargs) — OrderedDict
B it

plr J2 Profit Loss Ratio H45, HIZLT He. B Hod— T T R VEHAEREVENE B JEEH B A 5 4
52 I LR 61

SR {freq)_D{di}W{w}T{t}M{m}_ &5 Lt V240427”
v ' 24 :
PAZ KB B, R 1 KRB R ARR, iCh Ly 2. ZERARR L Z R K £
B, KRB AN, ICMH 3B HEI L ZRIWAE S, idoh plr;
9 Fk:
« Signal( ‘60 4> _DIW60T20M £ 3k _ Zi5 b V240427_ Rl f& _ (17 _ % 07 )
* Signal( ‘60 434 _DIW60T20M £k _ 2175 H V240427_ 32 _ L7 _ 13 07 )
* Signal( ‘60 4> _DIW60T20M %53k _ 15 L V240427_ Rk e _ 18 _ (T8 07 )

o Signal( ‘60 434 _DIW60T20M 753k _ Z 5 H V240427 _ 2 _ATE _ = 0 )
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Parameters
e ¢ -CZSC X%
* kwargs —
— di: int, default 1, [F I RE =
— w: int, default 60, 11352 5 i) K 4=
- t: int, default 20, 745 LU, plr >t/ 10 Bh R A5 544
— m:str, default “Z3K” F50M,” 2K B =K
Returns
fHE5HBIEER

bar_polyfit_V240428

czsc.signals.bar_polyfit_Vv240428 (c: CZSC, **kwargs) — OrderedDict
—br. 2 mss

Z2ZYOR 1L [RTR 2 W&/ B N #3988 (https://zhuanlan.zhihu.com/p/391605615) 2. B |
KAk, 2011, (EETARH 20 B A IR I 5T 520 5 (LPTT) SEHEY

SRR {freq}_D{di}W{w}_ 73 V240428~
5

FR— I AR BOR— B 4, Wt PR iR, 2580 dy/de0, SIS IEAT BT
AR dy/d<O, WIENR GBS . A0 T AR BCR TSR A TR AL d2y/d2>0, fiAg g M
OF LR 2 ZFirefd2y/de<o, frgiido™ OFHET).

AR, IS LIS AT E BB BE , XIS (G2F%) SK—Br U2, BT 0 3]
FIETT I, /T O BRI RO 0T o SR B RO MR, B P e AT, s T
O Y IHFEIA BEIRAESE AR G vp, AT, S 2 W A AE R i R 2 v

fiig g
e Signal( ‘60 434h _DIW20_ 4328 V240428_ ik ik _ T3 _ 7% _0 )
o Signal( ‘60 434 _DIW20_ 432 V240428_ ik ik _ 1% _ T2 0 )
o Signal( ‘60 434 _DIW20_ 432 V240428_ T Nk _ L& 1= 0 )
e Signal( ‘60 434h _DIW20_ 4328 V240428_ i itk _ T3 _{17% 0 )
Parameters
e ¢ —CZSC X%

* kwargs —

— di: int, default 1, J& I mFe =
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— w: int, default 60, 715 L2 TR PUEH) K L E

Returns
ERER VIR E S

bar_r_breaker_V230326

czsc.signals.bar_r_breaker_V230326 (c: CZSC, **kwargs)
RBreaker H N [E 54355}
SHNEML:” {freq}_RBreaker_BS il V230326~
RRRTIE
Z:I0,: https://www.myquant.cn/docs/python_strategyies/425

QN RIS @R, RO > RBCKAY, WY Bkt s kst JTeiE: =6
i, SHEP RS < RESEHAT, WHIAKH T ERRE SR S gket, TF s,

FrQiy: SOFSRMSRr 2 e 4 0 AsRmE O > WSS, Sh Ol BRASSR S A M 1
SCHELRIY, RIS, RIMCAS s Fas Bk 2 H N SRR i < WECR AN G, S oris o, B
PR AN R B A2, RIBUSUFE SR, RIS

(GReZlES
« Signal( ‘ H%k _RBreaker BS #ill V230326_1f{(% _ 4% _ {135 0" )
« Signal( ¢ H £k _RBreaker_BS #iflhj V230326_ %5 _ta¥% & 0" )
« Signal( ¢ H & _RBreaker_BS il V230326_ % _#ta% & 0 )
« Signal( ‘ H%k _RBreaker BS #i ) V230326_ (75 _ % _ T35 0" )

Returns
95

bar_reversal_V230227

czsc.signals.bar_reversal_v230227 (c: CZSC, **kwargs) — OrderedDict
FbrEI—HR K 22 65 BA R4
ZHR " {freq}_D{di}A{avg_bp}_ Jt¥% v230227”
15 ' 4
c BZ: YA K LN, SIHEK B3 HBUknT—MR K2, 248 3/5/ 8 il K 2k B tikiE i
avg_bp *n, =L 13 M K &2 L
- RZ, BE
59 FI:
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o Signal( ‘15 434 _D1A300_ %% V230227_F% _{t& _{E&E 0 )

* Signal( ‘15 438l _DIA300_ J%% V230227_F25 _F8 _f£& 07 )

Parameters
e ¢ —CZSC %%
o di HECRIRK 2
* avg_bp - FUR K ZeAYHkERIE, TR A2 S

Returns

bar_section_momentum_V221112

czsc.signals.bar_section_momentum V221112 (c: CZSC, **kwargs) — OrderedDict

PRPOEAN K] ([ K eBht) BB im e

SR {freq}_D{di}K{n}B_ {H {th}BP”

554
« Signal( ‘15 4% _D2K10B_ [Hiff 100BP_ F¥ _ #%% {Likzh 07 )
« Signal( 15 4> _D2K10B_ [ 100BP_ ¥ _ §5% _{%izh 0" )
« Signal( ‘15 43 _D2K10B_ [#ff 100BP_ ¥ _ §5% _m5iah 07 )
« Signal( ‘15 4 _D2K10B_ [Hiff 100BP_ L3k _ 559 _{Kikzh 07 )
« Signal( ‘15 4> _D2K10B_ [ 100BP_ 3k _ 559 _E5igh 07 )
« Signal( ‘15 434 _D2K10B_ [fff 100BP_ |3k _88¥% {%ikgh 07 )
* Signal( ‘15 4>4 _D2K10B_ [#{E 100BP_ [ _ #i% _ Esh 07 )

e Signal( ‘15 434 _D2K10B_ [#{E 100BP_ ¥k _s&% _ m=izh 0 )

Parameters
« ¢ -CZSC %%
o di —[X[AJZEH K & E, E5L
e n-JULn R K £
* th R sE, $4. BP

Returns

S
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bar_shuang_fei_V230507

czsc.signals.bar_shuang_fei_v230507 (c: CZSC, **kwargs) — OrderedDict

XK, TUBRE : IR
SRR {freq} _D{di} BUK _ £k V230507~
Repid
L A KA
2. WERILHH, HEKIRKT 5%
3. WK KIS
59514

* Signal( ‘ HZk _D1 XU& _ 4%k V230507_FZ _E&E (& 07 )

Parameters
» ¢ CZSC X%
* kwargs -S54
- di: [F 5T EE I EACE i IR K &

Returns
(EReasVilE

bar_single V230214

czsc.signals.bar_single_V230214 (c¢: CZSC, **kwargs) — OrderedDict

R K REPIRES
SR {freq} _D{di}T{t}_RZ”
ik :

L BRI, TR
2 Kk, KB, KTE, i
{5554
- Signal( H %k _D2T10_ k7S _ %k _ K5ebk _{E3% 07 )
- Signal( * FI%& _D2TI0_ R4 _ FIZk _ K550k _{E3% 07 )
- Signal( [k _D2TI0_ R4 _ Ik _ K L% _{E8% 0 )
Signal( * HZk _D2TI0_ k7S _ W%k _ K B _{E8% 0 )
Signal( * F 2k _D2TI0_ kA _ %k _ K F% _ (L8 _0")
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* Signal( ‘ HZk _D2T10_RE _ PHEK _ KT _fLE 07 )

Parameters
+ ¢-CZSC X4
o di FIHERIUR K 2
* kwargs -t KK, K B, KEZMEIE, AR 1.0

Returns
(ER=a A IERE S

bar_single_V230506

czsc.signals.bar_single_V230506 (¢: CZSC, **kwargs) — OrderedDict
ERL K 55 PR D AT 3K 32
SR {freq}_D{di} ¥ K # % N{n}_BS %1l vV230506”
iy ik
L ESGEFA T o /TR -D 1 s
2. EHURIT 100 iR K £, THEEEFE T, 5ln 2

5504

o Signal( ‘15 44 _D1 B K % N5_BS Hfil V230506_ % 3 2 _ L& _ (L& _07 )
e Signal( ‘15 43P _DI1 B K # % N5_BS 4l V230506_%5 4 2 _ 1% _ T3 0 )

e Signal( ‘15 434 _D1 B K &% N5_BS &) V230506_ % 2 |2 _{T&

LR 07

* Signal( ‘15 4% _DI K # 3 N5_BS #iBh V230506_ %5 1 )2 _ L& _T&E _07 )

o Signal( ‘15 43P _D1 B K #% N5_BS 4l V230506_%5 5 2 _{T& _ T3 0 )

Parameters
e ¢ CZSC %%

* kwargs - SHF M return: 1R [1]{55-45 5%
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bar_time_V230327

czsc.signals.bar_time_ V230327 (¢: CZSC, **kwargs)

K 2k H A Ta] 23 Befe 5
SRR {freq}_ H NISTE] _ 3B V2303277
55 gh:
* 60 7k 30 74t K 2k, #& H A B0 2 B
554

* Signal( “60 738 _ H PIIRFE] _ 20B2 V230327_ 255 1 By LR _ LR 07 )
* Signal( ‘60 738 _ H IRFTR] _ 20 BE V230327_ % 2 Bt _ £ _fER _07)
* Signal( ‘60 738 _ H PIRFE] _ 20 BE V230327_ 5 3 B LR _ LR 07 )

* Signal( “60 738 _ H PIIRFE] _ 20BL V230327_ 2 4 By LR _ LR 07 )

Parameters
e ¢ CZSC %%
* kwargs —

Returns
(EReasVilE

bar_tnr_V230629

czsc.signals.bar_tnr_V230629 (c¢: CZSC, **kwargs) — OrderedDict
FBEEFEER (TNR, Trend to Noise Rate) 42

SRR 7 {freq}_D{di}TNR {timeperiod}_ #4%+ V230629”
g
TNR P A: MNARK L, HRPIA close LR 2(EFRAHEE A close I4EXT 22 Rt
HURE 100 4 bar /) TNR #4743 )2% .
o504k
e Signal( ‘15 4P _DITNRI14_ #% V230629_45 7 2 T3 _ (& 0 )
« Signal( ‘15 4> _DITNRI4_ % V230629_%5 6 22 _ (T _ (£ 0 )
* Signal( ‘15 43#h _DITNRI14_ 4% V230629_ 45 8 |2 _ 1% _ L& 0’ )
« Signal( ‘15 4> _DITNR14_ #a% V230629_4%5 9 )2 _fF8% _{£& 07 )

* Signal( ‘15 43 _DITNRI14_ #% V230629_ 45 10 2 _ {£8 _ {55 _07 )
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* Signal( ‘15 434h _DITNRI14_ #% V230629_%5 5 )2 _{E%& _fF& 0’ )
« Signal( ‘15 4> _DITNRI4_ #4% V230629_%5 2 )2 (T3 (T 0 )
« Signal( ‘15 44 _DITNRI4_ #4% V230629_% 1 )2 T35 (1% 0" )
* Signal( ‘15 434h _DITNRI14_ #% V230629_%45 3 )2 _{F& _fF& 0’ )

« Signal( ‘15 4 _DITNR14_ #% V230629_ %5 4 )2 T8 _{T& 0 )

Parameters
o c—czsc W&
* kwargs —
- di: IR i IR K 2
— timeperiod: TNR 54531025k

Returns

fr5 7t

bar_tnr_V230630

czsc.signals.bar_tnr_V230630 (c: CZSC, **kwargs) — OrderedDict
HFMIE3EER (TNR, Trend to Noise Rate )

SHREM:” {freq}_D{di} TNR{timeperiod }K{k}_ #%¥ V230630”
i i
TNR IHHEAZ: BUNRK 2, HREMA close LT 25(EFR DAFHET A close H4a X} 2(H BT

M ASAL WY, AR ¢ 2069 TNR > 125 k 4> TNR g9 (e, WM S AE b, 5808 R,
WEETERIIN, SRS

B 3k:
* Signal( ‘15 434 _DITNRI4K3_ #4% V230630_ g > _ L5 _ T8 _0° )

* Signal( ‘15 434 _DITNR14K3_ &% V230630_ Mt _ (L& _ (L& 07 )

Parameters
e c—czsc XA
* kwargs —
- di: FIHCH i IR K 2
— timeperiod: TNR F54RI S5

- ki 1% k4> TNR 1391

2.4. czsc.signals Package 153



czsc, Release 0.9.51

Returns

{%%‘?/\

bar_trend_V240209

czsc.signals.bar_trend_V2402009 (c¢: CZSC, **kwargs) — OrderedDict
IR
SRR " {freq}_D{di}N{N} ¥R _BS i) v240209”
o

PAZ KRB L AR BT E R 2  HAR S DAY 5 )24 1 K 42 )Y K 4o 5-30 2 [1]; 2
A K 260 DIF {E/NT AT N AR K 22019 DIF (EIPREZR 4 3. R MY K iy fipr kK
TR AR 4. AR T K /9 MACD i/ FHT N AR K 2 MACD {HRIBREZZR—F

o Fk:

» Signal( 60 43#h _DINGO %R _BS #il) V240209_ %3 (T35 _ 155

07)

« Signal( ‘60 4 _DIN6O #a#58R%E: _BS b V240209_ %53 (1% _ {1 _0

Parameters
e ¢ —CZSC X%
* kwargs - ZHE
— di: int, default 1, {25455 JLAR K £k
— N:int, default 20, 7 1K/

Returns
ERERSHIERE S

bar_triple_V230506

czsc.signals.bar_triple_V230506 (¢: CZSC, **kwargs) — OrderedDict
E K ﬂﬂi_ //L;\@EAEEKE 'ﬂﬁ
SHHEML 7 {freq)_D{di} = K i _ # K JE5 V2305067

i iZh:

L L =R, (=], ARG EIHm, skl
2. BRI, [=3E3], MRS AR E eI, Dkl
3 AR AZ B AR I, A B RO S R i 4 N

o k:
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* Signal( ‘15734 _D1 = K finsk _ #f K JE4 V230506_ =ik _ B _ 1 07 )
e Signal( ‘15 44 _D1 = K fini# _ #f K B3 V230506 =%k BHLF (L& _00 )
* Signal( ‘15 434 _D1 = K jinsk _ #f K JEAS V230506_ #i ik _ Uit _ £ 07 )
* Signal( ‘15 434 _D1 = K finsk _ #ft K JEA V230506_ Fifitik _ Kk i _ (3% 07 )
* Signal( ‘15 43P D1 = KN _ #f K JEA V230506_ Hifikik _ @0y _fEE 07 )
* Signal( ‘15 434 _D1 = K i@ _ R K JEAS V230506_ =1k _ KU _(E& _07 )
_HEKJEAS V230506_ =1k _ KR _ £ _07 )
* Signal( ‘15 43P D1 = K i _ £ K JEA V230506_ Hifikik _ ks _ (£ 07 )
* Signal( ‘15434 _D1 = K fing# _ #f K JE4S V230506_ = &Rk _ Kk 4ii _ T3 00 )
* Signal( ‘15 438h _D1 = K i _ # K JEA V230506_ Fimpik _ Mk gis _ 5 07 )
* Signal( ‘1543 _D1 = K i _ #f K 45 V230506_ Himik _ BT _{T& 07 )

* Signal( ‘15 738 _D1 = K fini# _ #f K JBA V230506 =35k _ kit (L 00 )

« Signal( ‘15 %304 _D1 = K Jii;

f

Parameters
e ¢ -CZSC X4

* kwargs S (7 diL:return: & [1]{5 5451

bar_vol _bs1 V230224

czsc.signals.bar_vol_bsl_v230224 (c: CZSC, **kwargs)
Y A 1 AR T
SR {freq} _D{di}N{n} &4 _BS1 Hijdh”
155 124 :
Lo SRS WHNRIT R K& EZRT TP, [R5 6 s & [ a5 e
2. Rz, RAEZ
(G2 1EE
* Signal( ‘15 73 _D2N34 Ffr _BS1 4B _FZ (L5 _{EE 0 )

* Signal( ‘15 738 _D2N34 &4 _BSI il _ F=S _ALE _{LE _07)

Parameters
s ¢ -CZSC X%
« di HHGE IR K&
* n-EHRD
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Returns

{%%‘?/\

bar_vol_grow_V221112

czsc.signals.bar_vol_grow_V221112 (¢: CZSC, **kwargs) — OrderedDict
ISR 1 AR K R SR EE T N AR K Al
SERENR:” {freq}_D{di}K{n}B_ jitfH V221112”

SR

JBCRERE SCR . BIRCH | R K G EERE / 1K NRIFIgREE, 78 2-4 15210,

(EReZIE
* Signal( ‘15 434 _DIKSB_Jitft V221112_ 75 _ 4T

f

_AL
_fE

il
eI
(e}

_07)

e Signal( ‘15 43%h _DIK5B_ it V221112_ &2 _ fF

i3
i3
<

Parameters
« ¢ -CZSC X%
e kwargs — S5
- di: FECE iR K &
- FENRK L

Returns
EREa b

bar_weekday V230328

czsc.signals.bar_weekday_V230328 (c: CZSC, **kwargs)

K2 Ja] A I 1] 73 B A 5

SRR {freq) _ JAINIRTAE] _ 3Br V2303287

1524
o FRJE N H 2 B 43 B

5554
* Signal( ‘60 734 _ J& AFTE] _ 23BE V230328 il — _ R _HEE 07 )
* Signal( ‘60 43 _ J& AITE] _ 43B V230328 A R _AERL 07 )
o Signal( ‘60 43 _ JEIPYISHE] _ 4rBE V230328_ JHI= _{FE _fEE 07 )
* Signal( ‘60 738 _ JAININFE] _ 43Br V230328 Y _AEE _AEE 07 )
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Signal( 60 708 _ A YIS TE] _ 7B V230328_ Jil T _ AL _ATE 07 )

Parameters
e ¢ CZSC %%
* kwargs —

Returns
(EREa sV ilERE

bar_window_ps_ V230731

czsc.signals.bar_window_ps_V230731 (¢: CZSC, **kwargs) — OrderedDict
TR N SE R A B0 TS, TTlkE : chenlei
SRR {freq}_W{w}IM{m}N{n}L{1}_ S#£ /5 f3fii V230731”
s i

1.

2.

TR N iR i NH A AR NL, 53>l A RLBE A A% 1) ST AN R 7

IR G A K UL RS C 46T NH. NL Z[alfg e, 57k P= (C-NL) /(NH-

NL)

TS, HHIE N Sl i B i

(EReZlE:

Signal( “15 4% _WSMAONSL5_ 3 # ) J3f7 V230731_ JE 3 N5_ 374 N5_ 47 N5_0°
Signal( “15 43 _WSM4ONSLS5_ 3 ## JF J1 v V230731_ JE /7 N5_ 374 N4_ 241 N5_0°
Signal( 15 43%h _WSMAONSLS_ 37441 37 V230731_ [/ N5_ 3744 N4_ 24 N4_0”
Signal( “15 4% _WSMA4ONSL5_ 3 #£ )% Jf7 V230731_ JE 3 N5_ 374 N3_ 47 N5_0”
Signal( ‘15 43 _WSMA4ONSLS_ 342 J1 o V230731_ JE /7 N5_ 34 N2_ 24 N2_0°

Signal( 15 434h _WSMA4ONSLS_ 3 4% J13 V230731_ /7 N5_ 4% N1_ 243 N2_0°

Parameters
e ¢ -CZSC X%
+ kwargs ZHCFIL
- paramw
PR A G 1R
— paramm

TR TR K R

- BUEG MAS PEIPS, 50 82, 2280 L, RN s REARE T YT, f/IME N %
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- paramn
I N %
- paraml
D
Returns
EREAVSIIEES

bar_window_ps_ V230801

czsc.signals.bar_window_ps_V230801 (c: CZSC, **kwargs) — OrderedDict
T8 B 1 N S S e o5
SRR {freq} _N{n}W{w}_ Z#EJ1{ V230801~
(EReFe2 s
L PR N 2 Sm A NH AR NL, 53X AT A AU RR AR AN 1) SCHEA R ) 47

2. WEIF SO K &k mas C 4F NH. NL Z B9, itH ¥ P= (C-NL) /(NH-
NL)

3. BURIE MASPAEFFYY, MUa ARG R RS 1AL, AR 41T K iy 8k
fi's ok
« Signal( ‘60 4> _NSW5_ 41 f1{37 V230801_ f Ak N7_ /N N4_ 241 N5_0° )
* Signal( ‘60 Z}8h _NSWS5_ S ## H J747 V230801_ iz k N8_ /N Nd_ 24 N4_0" )
* Signal( ‘60 434 _NSW5_ SZHEFE S V230801_ fk N6_ /N N2_ 247 N6_0° )
* Signal( ‘60 434 _N8W5_ 371 f1{37 V230801_ ik N6_ #ie/]s N2_ 247 N5_07 )
* Signal( ‘60 4> _NSW5_ 3L J3{37 V230801_ fr ke N6_ /N N2_ 247 N3_0° )
* Signal( ‘60 434 _NSW5_ SZHEFE J3{7 V230801_ fk N4_ /N NO_ 247 N3_0" )
* Signal( ‘60 434 _N8WS5_ 37 f1{3 V230801_ ik N4_ f5e/]y NO_ 247 N2_07 )
* Signal( 60 43#h _NSWS5_ S # 1% Ji{37 V230801_ 5k N4_ /)y NO_ 24 N1_0" )
* Signal( ‘60 434 _NSW5_ SZHEFE J3{7 V230801 _ fk N7_ /N N3_ 247 N6_0" )
* Signal( ‘60 434 _N8WS5_ 37 f1{37 V230801_ ik N9_ #5/v N4_ 247 N9_07 )

o Signal( ‘60 434%f _N8WS5_ SZ# /747 V230801_ iz Kk N4_ f/N NO_ 4] N4_0° )

Parameters
e ¢ CZSC %%

* kwargs -S4
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- paramw
VEO 43 L0531 FH A 7 E1 R DS
— paramn
ik N
Returns
CREAlTIZE S

bar_window_std_V230731

czsc.signals.bar_window_std_V230731 (¢: CZSC, **kwargs) — OrderedDict
FRRE 1 H IS AR AL
SEMEN:” {freq}_D{di}W{window}M{m}N{n}_ % HJkzh V2307317
RRRTIE

RENTERGL m IR K K Rah%, s min )2, HRER 0, f/MEHN 15 fl window R K 2k i K {H
A max_layer, f5e/IMEA min_layer. PASKTMELAE A B 1 A GRS AL -
(FReZIE

* Signal( ‘60 434 _D2W3MI100N10_ # 133 V230731_ 53 N7_ ik N6_{L3% _0” )

* Signal( ‘60 48 _D2W3MI00N10_ % F193 V230731_ i N6_ {ki N6o_{T& 0" )

* Signal( ‘60 434 _D2W3MI100N10_ # 19 #) V230731_ i N8_ {IkJ No_ L& _07 )
* Signal( ‘60 48 _D2W3MI100N10_ & 1328l V230731_ & N9_ ki No_ 1T 0’ )
* Signal( ‘60 434 _D2W3MI100N10_ % 9% 3h V230731_ & N9_ K N9_{T7& 0 )
o Signal( ‘60 434 _D2W3MI100N10_ # 1) V230731_ & NO_ (&) N8_{L& _07 )
* Signal( ‘60 48 _D2W3MI100N10_ & 132l V230731_ = N8_ ki N8_{L& 0’ )
* Signal( ‘60 434 _D2W3MI100N10_ % 193l V230731_ &k N8_ i N7_{T7& 0 )
o Signal( ‘60 434 _D2W3MI100N10_ # 1) V230731_ & N7_ K N7_{E& 07 )
* Signal( ‘60 48 _D2W3MI100N10_ & 1328l V230731_ & N7_ K N5_ L& 0’ )

* Signal( ‘60 434 _D2W3MI100N10_ % 193l V230731_ &k N6_ i N5_{T7& 07 )
* Signal( ‘60 434§ _D2W3MI00N10_ % 113 V230731_ =i N5_ ikl N4_ (£ 07 )
* Signal( ‘60 434 _D2W3MI00N10_ # 13 8l V230731_ i N5_ AR N3_ L& _07 )

* Signal( ‘60 48 _D2W3MI00N10_ % 1375l V230731_ =i N4_ K N3_ (T35 0 )

Parameters

* ¢ CZSC X%
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* kwargs - ZH7 4L
—  param di
Fo TR RUE FEIRCE R K £

— param w
PUE iU IR NANS

- paramm

T LRI UK 2R B

— paramn
IETIEE
Returns
(ERealSilERE

bar_zdf V221203

czsc.signals.bar_zdf_v221203 (c: CZSC, **kwargs) — OrderedDict
FAAR K2R Ak ik i X (1]
SR {freq}_D{di}{mode}_{t1} & {t2}"”
(FZIES
« Signal( ‘ H%: _DIZF_300 & 600_j# & _ {17 _{T%& 0 )

* Signal( ‘ H%k _DIDF_300 % 600_ i & _ {E& _ 1= 0’ )

Parameters
» ¢-CZSC X4
o di fES I RAREECE i IRK 2
* mode i, ZF FI/RikiE, DF R Bkif
* span —[X[f] K/\

Returns
IEREa AR
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bar_zdt_V230331

czsc.signals.bar_zdt_v230331 (c: CZSC, **kwargs) — OrderedDict
THAEIEES di i K ik fsH(E
SRR {freq} _D{di}_ Bkk{s V2303317
(GRepesis
* close % high K4 T H—4R K 1) close, TN N28KkEE: Rz, Bfs.
'S H:
* Signal( ‘15 438 _DI1_ ki V230331_ JkfE AR _(ER 07 )

o Signal( ‘15 4 _DI1_ BkEEE V230331 ki _ (T3 _ T 0 )

Parameters
« o SR EI CZSC X5
* kwargs —
— di: FIHE di R K &

Returns
IEREa AR S

bar_zt_count_V230504

czsc.signals.bar_zt_count_V230504 (¢: CZSC, **kwargs) — OrderedDict
CERNR S
SR {freq}_D{di}W{window} k{14 _ #R K JEZS V2305047

»

i

R

it

I

LSRR, HERa A e, 52
2. EECMRIAZ, A Ra ARk, A2

' Hk:
« Signal( ‘ H%k _DIW5 JEH4 _ B K 7S V230504_1 %k _ #E4E 0 k _ 15 _07 )
o Signal( ‘ %k _DIWS Bk _ 81 K JEAS V230504 2 Wk _ 342 1 Ik _fE% 07 )
o Signal( ‘ H4k _DIWS BsH14 _ #1 K JB4S V230504 3 7k _ JE4E 2k _fE& 07 )
Parameters
e ¢ -CZSC %%
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* kwargs S5l

Returns
R ESE5 R

bias_up_dw_line_V230618

czsc.signals.bias_up_dw_line_V230618 (c: CZSC, **kwargs) — OrderedDict
BIAS e 34647, TUtE : B
SO 7 {freq}_D{di}N{n}M{m}P{p}TH1{th1}TH2{th2}TH3{th3}_BIAS T &% V230618~
(ERegidis
e B BIAS I RA s SR 3l L2 MR 220E. 24 BIAS6 KT 3 H. BIAS12 KT 5 H. BIAS24

KT8, SATERSRIGHEA MM SRS R AR, 724 XA G55 24 BIAS6 /MT-3 H BIASI2 /NF-5 H
BIAS24 /-8 I, ZRMT s A EG RS FREIS I, 7722k 32 ehy i

(EReZ1E
* Signal( ‘ H£ _DIN6MI2P24TH11TH23TH35_BIAS e V230618_ F4* _ {17 _ (L& 0" )

« Signal( ‘4 _DIN6MI2P24TH11TH23TH35_BIAS T 5% V230618_ &% _ T8 _ T _0° )

Parameters
e ¢ -CZSC %%
- kwargs SHCFIL
— param di
HE TR EIEGE AR K 4
— paramn
IREUK LA, BRAK 30

- paramm

ARHK R, A 20

Returns
ERSRSHIERE S
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byi_bi_end_V230106

czsc.signals.byi_bi_end_Vv230106 (c: CZSC, **kwargs) — OrderedDict
FX 73 A5t B B 25 ORI
KA {freq) DO FE57H _BE i) V2301067
i izsi:
A BUSETRE MR https:/picl.zhimg.com/80/v2-3¢5¢31264bffdf 14c5ac6ae83bc5d5f0_720w.webp
L AURD B, PONR IR BEH R, W EBLH
2. R B R RS — MR AR AR R R i B ez, Ty s
o514
* Signal( ‘15 434 _DO {544} %4 _BE il V230106_ FZ£ _ i _{13% 07 )
* Signal( ‘15 43 _DO {514} %4 _BE #fiB) V230106_ F45 _ 3% _ (L3 07 )
e Signal( ‘15 43P _DO {54474 _BE ##H) V230106_ &% _ 55 {173 0 )
* Signal( ‘15 434 _DO {5454} %4 _BE %l V230106_ FZ£ _ 5§ _{L3% 07 )
Notes:
1. BE /2 Bi End {455
Parameters
c —CZSC X%

Returns
L R

byi_bi_end_V230107

czsc.signals.byi_bi_end_Vv230107 (c¢: CZSC, **kwargs) — OrderedDict

F AR I 2R B W 2 5

SHMNL " {freq}_DO BriiE 4> A _BE ) V230107~

fH'ogh:

I B E MR https:/picl.zhimg.com/80/v2-80ac88269286707db98a5560107dadec_720w.webp
L AR, IR T L, 2, 11 EELTR

(EReZiE=
* Signal( ‘15 738 _DO k724 _BE Hfil) V230107_F4%5 _ 5 _ L& 07 )
* Signal( ‘15 4380 _DO Kyilk/3 24 _BE il V230107_F=5 _ 55 L& 07 )
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* Signal( ‘15 534 _DO Zniik7r A _BE $ill) V230107_FZ _ 55 _{T& 07 )
* Signal( ‘15 434 _DO Fiik4r A _BE #fB) V230107_FZ _ i _ & _07 )
Parameters
c —CZSC Xt

Returns
ERER VIS

byi_fx_num_V230628

czsc.signals.byi_f£x_num V230628 (c: CZSC, **kwargs) — OrderedDict
FETTE B BREk ik — 2B R PO B LS AR 2 551 ook RS
SR {freq}_D{di} 5 HUECRT {num}_BE il V230628~
(GReridd
X SR 4 B a0 4 BURTEFF F O, BT—2E NTRIRGUR E LR R 4k, IE S R B 24 4
SRR FIWTR T num i 2 40
(FRE2 B
* Signal( ‘15 438h _D1 243 RO T 4_BE $il) V230628_ ] | _ #i/2 _ (& 0" )
* Signal( ‘15 738 _D1 27 BT 4_BE Hill) V230628 _ [n] | _ /2 _{EE 07 )

Parameters
« ¢ CZSC %%
o di -MERCER LT R A
* num - Hi N ARG E LR

Returns
ERER VTS

byi_second_bs_V230324

czsc.signals.byi_second_bs_V230324 (c: CZSC, **kwargs) — OrderedDict
FI 28K 32 AU B V230324
SENEN:” {freq}_D{di}MACD{fastperiod } #{slowperiod }#{signalperiod} [A|41Z5%l _BS2 % B V230324~
SR https://zhuanlan.zhihu.com/p/550719065 T SCF AR LR, EMERHEER, XH
S IANE SO —E A
ZENENL:” {freq}_D{di}MACD{fastperiod }#{slowperiod }#{signalperiod} [F|41Z5%l _BS2 %1 V230324~
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{84
L I5E:
a. 13,5 M dif HAVNT 0, H1.3.5 210 dif [ RIE/ T2 pnifEZs, H 8 2B dif {H
KTF0, H 9%y dif /N 0.3 fitrifEd
b. 5 9 %EJi R
2. ¥
a. 13,5 MY dif AT 0, H 1.3,5 /Y dif {HiF/MERT 2 fFhrifE2E, H 8 i dif (|
/NT0, H 9% dif (RT-0.3 fitpikd
b. 45 9 [ 1
(GRZIE

« Signal( ‘15 4} _DIMACDI12#26#9 [El4l 24l _BS2 %) V230324_ FE2s (T8 T 07 )

e Signal( ‘15 434 _DIMACDI12#26#9 [n[4li &%l _BS2 #ijB) V230324_FZL {152 _{T& 0 )

Parameters
e ¢ CZSC %%
o di -MBEFCEE LTI R A

Returns
ERERSHIERE S

byi_symmetry_zs_ V221107

czsc.signals.byi_symmetry zs_V221107 (c¢: CZSC, **kwargs)

REBRH AR
SHHERL: (freq)_D{di}B_ XHFA i
i ey

M di ELERTEL 7/5/3 2, WERM SR, ELITA 20 SRR e/ N T IMEI—E He B, WAt
FRAAX

55 514:
* Signal( ‘15 4380 _DIB_ XFRAK _ A _ [0 F _ER 0 )
* Signal( ‘15 438 _DIB_ X$FRHHX _ 2 _ b 7% .0 )
* Signal( ‘15 738 _DIB_XFRHPAK _ A _ ) b _fEE 07 )
* Signal( ‘15 38 _DIB_XIFRAX _ 2 _ R 3% 07 )
* Signal( ‘15 43 _DIB_ XHRHHX _ & _ [k 3% 0 )

3=

2.4. czsc.signals Package 165



czsc, Release 0.9.51

o Signal( ‘15 74 _DIB_XfFRHMX _ &2 _HF 5% _0" )
* Signal( ‘15 434 _DIB_ X{FRH#X _ 2 _ b 5% 0 )
* Signal( ‘15 738 _DIB_ R _ & _ '~ 7% 0" )
Parameters
c —CZSC X4

Returns
(ERER VLSS

cat_macd_ V230518

czsc.signals.cat_macd_V230518 (cat: CzscSignals, **kwargs) — OrderedDict
freql 5 freq2 BEAr 55, freql > freq2
SRR 7 {freql H#{freq2}_MACD % X _ BE37 V2305187
fo'5 8.
1. &% freql MACD £ X5, freq2 MACD Hik4: X

2. FH25: freql MACD LY )5, freq2 MACD 1 YRIE X
fir e

o Signal( ‘ H %k #60 434 _MACD 22 X _ Bey7 V230518_ F=F _{EE _{FE 07 )

* Signal( ‘ H 4k #60 438 _MACD A2 X _ 57 V230518_F% _ (& _ & 0 )

Parameters
* cat —CzscSignals %[5

* kwargs Z4(Fllreturn: &7 {55450

cat_macd_V230520

czsc.signals.cat_macd_V230520 (cat: CzscSignals, **kwargs) — OrderedDict
freql 5 freq2 B3/ {55, freql > freq2
SRR " {freql J#{freq2}_MACD % ¥ _ 57 V2305207
izt
1. 5% : freql MACD £:3L451: )5, freq2 MACD B k4 X
2. FH5S: freql MACD Z3:3L45H: )5, freq2 MACD B YRAE X
i pide:
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Signal( < H4k #60 434 _MACD %2 X _ 37 V230520_ Fas _ BT H A& 0 )
Signal( “ H £k #60 434h _MACD %z X _ Bt37 V230520_ HZ% _ Fi by _ 1% 00 )
Signal( * H £k #60 738 _MACD A X _ Hk57 V230520 F/4S _ F4l 7 _ A 07 )
Signal( * H4k #60 434 _MACD %2 X _ 37 V230520_ F% _ BT H _HE 0 )

Parameters
e cat —CzscSignals X4
* kwargs -S4

Returns
R ESE5 R

clv_up_dw_line_V230605

czsc.signals.elv_up_dw_line_V230605 (c¢: CZSC, **kwargs) — OrderedDict
CLV =732k, vilkd: M
SHMEN :” {freq}_D{di}N{n}_CLV £ %5 V230605”
s i
CLV FIRA BRI E R AR A i Z R 19 8 . 24 CLOSE=HIGH K}, CLV=1; 24 CLOSE=LOW H,

CLV=-1; 24 CLOSE i F HIGH I LOW {j 15, CLV=0. CLV>0 (<0), BEHIMaLM B (1%) fr
Hir. A1 CLVMA E5/ R 5 0 kpeE LA/ S

s hi4:
* Signal( ‘ H4k _DIN70_CLV £2%5 V230605_ &% _{T& _{F& _0 )

* Signal( ‘ H#k _DIN70_CLV £%5 V230605_ F%5 _ TR _{FE 07 )

Parameters
« ¢ -CZSC %%
* kwargs -S4 - ;param di: (55 TR EULEECE § i K £ - :param n: JRHCK £&
HIHREL, BRIAH 60

Returns
ERERSIERE S
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cmo_up_dw_line_V230605

czsc.signals.cmo_up_dw_line_V230605 (c: CZSC, **kwargs) — OrderedDict
CMO figtt3l, TilkE: Mk
SHHEN:” {freq}_D{di}N{n}M{m}_CMO fig & V230605~
e

CMO #5tr il 2 N R is Lk MM TSR], CMO>(<0 Fn4aid T Lk (ML) &,
CMO R (/) Wbpi Bk (FEE) H%ag. FATH CMO B 30/ F %30 K" AL A/ HE .

(EREyIES
* Signal( ‘30 4% _DIN70M30_CMO fig & V230605_ F=5 _ (L& _(EHE 0" )

* Signal( ‘30 434 _DIN70M30_CMO fig& V230605_FZ% _{T&E _E& 0 )

Parameters
e ¢ CZSC %%

e kwargs —S$(F M - :param di: {551 H AR FIEEE i AR K £& - :param n: 3RHL K £&
HIRRAEL, BRIAK 60 - :param m: 55T, ERINH 30

Returns
I

coo_cci_V230323

czsc.signals.coo_ceci_V230323 (¢: CZSC, **kwargs) — OrderedDict
CCl 5L L B HS
SHEREH:” {freq}_D{di}CCI{n}#{ma_type}#{m}_BS §#gh V230323”
fa'o24:
1. CCI KT 100, Hpm bRz, H%;
2. CCL/NF-100, H MWL, A
(G2l ES
o Signal( ‘15 434 _DICCI20#SMA#5_BS §#iih V230323_ %53k _mF _{T& _0° )
* Signal( ‘15 434 _D1CCI20#SMA#5_BS %[l V230323_ 253k _[a | _{F#& 0’ )
* Signal( ‘15 434 _D1CCI20#SMA#5_BS #iill)j V230323_ %3k _ i b _F7% 0" )

* Signal( ‘15 434 _DI1CCI20#SMA#5_BS #fiB) V230323_ %3k _ [ F _{£& _0° )

Parameters
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e ¢ CZSC X4

* kwargs S ML - :param di: {5511 EECE i 8 K £ - :param n: CCI [{ji}
FLJEA - cparam m: FePA N Fon LR 5 # 3

Returns
SEAEEEREEAE S

coo_kdj_V230322

czsc.signals.coo_kdj_Vv230322 (¢: CZSC, **kwargs) — OrderedDict
BEFETT 1], KD g vt il

SRR 7 {freq}_D{di}KDJ{fastk_period }#{slowk_period }#{slowd_period }#{ma_type }#{n}_BS %1
V230322”

s

LK & LARSL, HK<D, 7%
2 K &EFRB%, HK>D, Fi
B

o Signal( ‘15 434 _DIKDIO#3#34EMA#20_BS %) V230322_ 253k _ {1 _fF& _07 )

* Signal( ‘15 434 _DIKDJIO#3#3#EMA#20_BS %) V230322_ %3k (5% _ (% _0 )

Parameters
e ¢ CZSC X%
* kwargs —
e edl
— param di
FI A EIECE i i K £
— paramn
BT A
—  param fastk_period
kdj 2%

—  param slowk_period
kdj 244

—  param slowd_period
kdj 28
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return
B ER=Z AP S

coo_sar_V230325

czsc.signals.coo_sar_ V230325 (c: CZSC, **kwargs) — OrderedDict
SAR FI SR s 45 G HI b 3K S AL
SR {freq)_D{di}N{n}SAR_BS i} V230325”
fisssiesi:
L g R T N A M S o, IEMTE SAR By, BZ
2. FARM/INT N A B ARy, WM TE SAR 7, BE
T2 B

« Signal( ‘15 4}4h _DIN20SAR_BS %) V230325_ 253 _fE3&% _{E& 0 )
o Signal( ‘15 4} _DIN20SAR_BS il V230325_ &3 {17 & 07 )

Parameters
e ¢ CZSC ¥4
* kwargs -
eiedl)

— param di
Fo TR R EBCE AR K £
— paramn

FERE K A

return
S EEEREEAE S

coo_td_V221110

czsc.signals.coo_td_V221110 (c: CZSC, **kwargs) — OrderedDict
RIEELER i K 2k TD 5%
SHNEN:” {freq}_D{di}K_TD”
(GR2 e
« Signal( ‘60 4> _D2K_TD_ #E4: _ JEE T 07 )
* Signal( ‘60 43#h _D2K_TD_ #EZE _ JETH _ L7 _07 )
e Signal( ‘60 434 _D2K_TD_ fit%:: _TD T _ 1% _0’ )
e Signal( ‘60 43%h _D2K_TD_ &% _JEE _ 3% 0 )
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* Signal( ‘60 44 _D2K_TD_ #E4; _TD JK _ T3 0" )
* Signal( ‘60 53 _D2K_TD_HZ _ LT _ L3 07 )

Parameters
e ¢ CZSC %%
o di fFELEE di i K £

Returns

S

coo_td V221111

czsc.signals.coo_td_V221111 (c: CZSC, **kwargs) — OrderedDict
ARBUEECR i AR K &1y TD 55
SR 7 {freq}_D{di}TD_BS %fiffj V221111~
g
Phar SRR

(EReZlES
« Signal( ‘15 43 _DITD_BS %[l V221111_ #E%: _TD JiK _ L% _0° )
* Signal( ‘15 43%h _DITD_BS i V221111_F £ _4EW _{T& 0’ )
« Signal( ‘15 434l _DI1TD_BS %fjB) V221111_ #E4: _ kT _ T8 _0° )
« Signal( ‘15 4»%# _DITD_BS %fiBh V221111_ #E4: _ JEK _ T8 _0° )
o Signal( ‘15 43%h _DITD_BS % V221111_%E4: _TD i _ (T 0’ )
« Signal( ‘15 43#h _DITD_BS 4B V221111_ &2 _JEK _{T& 0" )

Parameters
e ¢ CZSC %%
o di S di iR K &

Returns

S

cvolp_up_dw_line_V230612

czsc.signals.evolp_up_dw_line_V230612 (¢: CZSC, **kwargs) — OrderedDict
CVOLP Zlh 7B L3455, TikE: M
SRR {freq}_D{di}N{n}M{m}UP{up}DW{dw}_CVOLP Zj 525 {3 V230612”

i ey ia
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IR RGBT AR . Sl T SR N ISR s 19 4k, SR)S15 T EMAP (1) M Ji 3]
HIFYME, #Jait58 T CVOLP fyfH. CVOLP L%5F up KA, F5F dw L.
(ER=2IE%

* Signal( ‘{4 _DIN13M21UPSDWS5_CVOLP Ff 45t V230612_ F% _ T3 _ 4L 0 )

* Signal( ‘ H% _DIN13M21UPSDWS5_CVOLP Ff A5k V230612_ F%5 _ T3 _ {58 0 )

Parameters
e ¢ CZSC %1%

e kwargs S5 F M. - :param di: {55 TTEEIEEECE i 1R K £& - :param n: B K £&
$ it - cparam m: {55 FE(E - ;param up: FHEZ(E 5 HIE(E - ;param dw: HEEFS
T (E

Returns
ERERAEHIEEE S

cxt_bi_base_ V230228

czsc.signals.cxt_bi_base_v230228 (¢: CZSC, **kwargs) — OrderedDict
BI B A 55
SR {freq}_DOBL{bi_init_length}_V230228”

fi 2
L Bfa—1E, &a—8mT, WYEEn L, sE—2mtk, WXYFZEMT;
2. ARPEAE(H K 2 WY BB ReRAS, gk r.
Ak
* Signal( ‘15 434 _DOBL9_V230228_ [1] F _ H4k _ (£ _0°
* Signal( ‘15 43 _DOBL9_V230228_ | I _ 47 _{£7& _O°
« Signal( ‘15 43k _DOBL9_V230228_ 7] F _ #6471 _ {£3% _0°
e Signal( ‘15 4 _DOBL9_V230228_ 1] I _ H4k _ (£ _0°

~ O~ O~

Parameters
e ¢ CZSC %}
* kwargs —

Returns
BRI
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cxt_bi_end_V230104

czsc.signals.ext_bi_end_Vv230104 (c: CZSC, **kwargs) — OrderedDict

PRI 2R A B H 2B 4
BB {freq}_DO{ma_type }#{timeperiod } T{th}_BE %fi ) V230104”
' 25:
L RN A, S MR PHA IS SMAS il —@ BEH, Hig—RHLBEANFE SMAS 15,
[RNESAT
2. [ BAETAMR, ELE AR B SMAS Ml —E WM, FURIG—RIIZIEENTE SMAS Ty,
[EESESET
5

* Signal( ‘15 434 _DOSMA#5T50_BE ##illj V230104_E5% _{£5 _f£& 0 )

« Signal( ‘15 /3% _DOSMA#5T50_BE #Hl V230104_E75 _ {15 _f£& 0 )
Notes:

1. BE /2 Bi End 4’5

Parameters
e ¢ CZSC %%

+ kwargs —ma_type: ¥R timeperiod: ¥4 JEH, th: FE B SMAS 3417 BI(H
BAf7: BP
Returns
(EREAVIERE

cxt_bi_end_V230105

czsc.signals.ext_bi_end_Vv230105 (¢: CZSC, **kwargs) — OrderedDict
K ZIEAS + LA Bh A W B 45K
SRR -7 {freq}_DO{ma_type }#{timeperiod} T{th}_BE %}l V230105~
558
Lo R AL MR K 2, BRI, HoMRKLML, RS SL—EBE, T
LN,
2. k2, In) FEGR.
fa'g 54
* Signal( ‘15 438l _DOSMA#5TS0_BE %) V230105_ &% _ 1% _{£& 07 )
« Signal( ‘15 /4 _DOSMA#5T50_BE #i V230105_F%5 _ {15 _ % _0 )
Notes:
1. BE /2 Bi End Y455

Parameters
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e ¢ CZSC %%

» kwargs —ma_type: ¥JZJEA | timeperiod: ¥4 JE M, th: FE B SMAS 3417 BI(H,
BAfV: BP

Returns
ERER SIS

cxt_bi_end_V230222

czsc.signals.ext_bi_end_v230222 (¢: CZSC, **kwargs) — OrderedDict
M H R AR JE RS LU RIS 2 BRI S T 2, T 2B A5 R A )
SRS {freq}_DIMO{max_overlap}_BE %ij v230222”

fa'Tigh:
L U Ja % R B R 7 2L
2. MEIINAR A AL, WIE M U AU SR, &EILEE 2. Ml a, WA YT
BB TR, =25 ILHMK
fa'gh3:
* Signal( ¢ H%: _DIMO3_BE #fillj V230222_ %k _ &5 2 ik _ 1% _0°
* Signal( ‘ H4k _DIMO3_BE il V230222_ Hi _ 5 2 R _fF& 0’
e Signal( ‘ H%k _DIMO3_BE %l V230222_ #ik _ %6 3 Ik _ £ _0°
» Signal( ‘ A4k _DIMO3_BE #fi8)j V230222_ ik _ 45 4 Ik _{T%& _0’
* Signal( ¢ H#: _DIMO3_BE #ll}j V230222_ ¥ _ 45 3 Ik _ 1% _0°
* Signal( ‘ Hk _DIMO3_BE #fillj V230222_ fm _ 5 4k _fF& 0’
e Signal( ‘ H%k _DIMO3_BE %l V230222_ #i _ 5B 5 Ik _fEE _0°
» Signal( ‘ 0%k _DIMO3_BE #fi)j V230222_ #ifk _ 45 1 Ik _{T%& _0’
* Signal( ¢ H#: _DIMO3_BE #fill}j V230222_ % _ 45 1 Ik _ 1% _0°
* Signal( ‘< H%: _DIMO3_BE #ill)j V230222_ #ifik _ 45 5 Ik _ 1% _0’

~ O~ O~

Parameters
e ¢ —CZSC %%
* kwargs —

Returns
(EREa SR T
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cxt_bi_end_V230224

czsc.signals.ext_bi_end_Vv230224 (c: CZSC, **kwargs)

RO AR B LA )
SR {freq}_D1_BE %fi§}j V230224~
55 gh:
Lo AL fx b WERRHIIIR K LT ERT L2 MPINE, [ fx_b PP M /N T 24 1)
RPN R 0.618
2. [ RAESTR: fXx_b N IR K 2 B RT R MWINT, [ x_b P38 s BT 24 i
FERTI AR 2 A%
(G2

e Signal( ‘15 434 _D1_BE #fiBh V230224_F%£ _ {15 _{T= 0 )
e Signal( ‘15 434 _D1_BE %liBh V230224_F=% _{T5 _{T= _0 )

Parameters
c —CZSC X%}%

Returns

B

cxt_bi_end V230312

czsc.signals.ecxt_bi_end_Vv230312 (c¢: CZSC, **kwargs)

MACD FBFIWr B 4555
SHAREML:” {freq}_DOMACD {fastperiod }#{slowperiod }#{signalperiod } _BE #}i)j V230312”
TS

1. BZ, B MENT, EMRE 175 MACD J1 |-
2. Rz, BA, BTRERL, BWERE 178 MACD [0
5503k
e Signal( ‘15 43%h _DOMACDI12#26#9_BE #fi3 V230312_F% _{Ti& _{1& 07 )
« Signal( ‘15 43 _DOMACDI12#26#9_BE %) V230312_ F25 _ (T3 _ (T 0 )
Notes:
1. BE 2 Bi End {045

Parameters
c —CZSC %%

Returns
(EREa A HIERE S
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cxt_bi_end_V230320

czsc.signals.ext_bi_end_Vv230320 (c¢: CZSC, **kwargs) — OrderedDict
100 DA BRI 7 % 40 B 28 45 0 H Wy

SENEN:” {freq}_DO %% 1 MO{max_overlap}_BE %# 8 V230320”

s
L RSERBIEM I IEE TR, LR 3 4 K OUHTH, s HIE, B4k
i Bl

Signal( “15 434h _DO %7 1 MO3_BE ) V230320_ % _17K_{T3&% 0’
Signal( ‘15 4% _DO il 11 MO3_BE #fil V230320_ %% _23K_ L% 0’
Signal( “15 43%h _DO Bkl 1 MO3_BE il V230320_ £% 29K_ L& 0’

Signal( ‘15 434%h _DO JFi47 0 MO3_BE ##H) V230320_ 5% _11K_{T-7 _

Signal( ‘15 434 _DO Jfi4t % 11 MO3_BE 48 V230320_ &% _13K_{1% _0’

Signal( ‘15 43%h _DO Jii%ii 11 MO3_BE %)) V230320_ F% _19K_ -7 _
Signal( ‘15 434 _DO JE%# 11 MO3_BE %l V230320_ 5% _37K_ T3 _

Signal( ‘15 43h _DO JF%# 11 MO3_BE #fibh V230320_ F%£ _41K_{T& _0’
Signal( ‘15 43 _DO % 11 MO3_BE %) V230320_ F25 _13K_{£3& _0’
Signal( ‘15 43k _DO JE% 11 MO3_BE %fiB) V230320_ F25 _11K_ £ _0’
Signal( ‘15 43h _DO JE%# 11 MO3_BE 4fiBh V230320_ F25 _17K_ {18 _0’
Signal( ‘15 43 _DO JF%H 1 MO3_BE %) V230320_ F2%5 _19K_ {13 _0°
Signal( ‘15 43%h _DO Jii%ic#id 11 MO3_BE % Bl V230320_ 25 _23K_ 1% _0’
Signal( ‘15 43h _DO JF%e 11 MO3_BE %8 V230320_ F25 _37K_ £ _0’
Signal( ‘15 434k _DO Jii%ie 11 MO3_BE %5 V230320_ F% _31K_{£i&% _0’
Signal( ‘15 43 _DO JF%H 11 MO3_BE %) V230320_ F2%5 _29K_ {13 0’
Signal( ‘15 43%h _DO Jii%k#i 11 MO3_BE #fjH)) V230320_ 25 _31K_ £ _0’
Signal( ‘15 43k _DO JFi% 11 MO3_BE %fiB) V230320_ F25 _41K_ £ _0’
Signal( ‘15 434§ _DO JFi %% 1 MO3_BE #fillj V230320_ F 25 _43K_{T%& _0’
Signal( ‘15 434 _DO Jii%ice 11 MO3_BE #ij B V230320_ 25 _47K_ £ _0°
Signal( ‘15 434 _DO Jii%ic#ii 11 MO3_BE #fjH)) V230320_ % _43K_ £ _0’
Signal( ‘15 43h _DO JF%ie 11 MO3_BE %8 V230320_ F25 _53K_ {13 _0’
Signal( ‘15 434§ _DO JFi %% 11 MO3_BE #fillj V230320_ F25 _S9K_ {1 _0’
Signal( ‘15 434 _DO Jii%ice 11 MO3_BE #fj B V230320_ 25 _61K_ £ _0’

Parameters
c —CZSC %4

Returns
{5 I

07

07
07

~ O~ e ~ ~ ~ ~ ~ w v ~ ~ ~ w ~ ~ ~ w ~ ~ ~ ~ ~—
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cxt_bi_end_V230322

czsc.signals.ext_bi_end_Vv230322 (c¢: CZSC, **kwargs) — OrderedDict
o3 BUTC A 1 Sl B FIR 2B A 4R
SENEN:” {freq}_DO 23 BIBL4 {ma_type }#{timeperiod}_BE #§5) V2303227

i
LOAFFTAME, QR ARG k 4 MA F/h, SRR R A (T 5
2. WA, WUREATHAY k 209 MA ok, SO A5 E A (1
1B
e Signal( ‘15 /304 _DO 4> Bl & SMA#5_BE 48 V230322_ F% _ [H[mp8 _ 1% _0’
o Signal( ‘15 /3% _DO 43 Blfid & SMA#5_BE %l V230322_ F%S _ I nn 8l _ £ _0°
o Signal( ‘15 434 _DO /3B & SMA#5_BE %) V230322_ FZ£ _ nn 8l _£2 _0°
e Signal( ‘15 /%P _DO /3B & SMA#5_BE 48 V230322_ F=s _ Mo 8 _ (12 _0°

Parameters
c —CZSC X%}%

Returns
fr BRI

cxt_bi_end V230324

czsc.signals.ext_bi_end_v230324 (¢: CZSC, **kwargs) — OrderedDict
SEGER A B ) RIS W 2 1) 45
SRR -7 {freq}_DO{ma_type }#{timeperiod} ¥J£k7sH¥ _BE %l V230324~
i
L) BRGNS k LY MA o/ MEBIEAN 281, ) EEESEH
2. [0 NERSG MRS B k R MA S RMERIEAN S0, ) R EL5 R
51
o Signal( ‘15 43#h _DOSMA#5 #9428 7¢m _BE %fiBh V230324_ F25 _ (T8 _ {18 _0° )
 Signal( ‘15 434 _DOSMA#5 228 _BE &) V230324_ FZL _F2 _F5 0 )

Parameters
c CZSC %%

Returns
fr I
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cxt_bi_end_V230618

czsc.signals.ext_bi_end_Vv230618 (c¢: CZSC, **kwargs) — OrderedDict

SE SR B A
SENEN:” {freq}_D{di}MO{max_overlap}_BE %l V230618~
fi's 2.

PRI, FIBFE RS A /NS A, aRA RS
L MR k RS MZ NS AR THEOIN 1, T high 22 low 2 8] %A 44 A Y B2 B I

1
2. WAL ORE R T S v AT SRR RS, AARIER KBRS i A BOR T S15E
LR/ R A B

Bl RERAINE KO B ) B S Bk 1112233211112133334445553321, TR DA 112
Mo A5 T IR EORAS BN B BGX L 2-1, 2-1, 2-1, 153IEECH 3
(Fe2lES
* Signal( ¢ H#: _DIMOI1_BE #§l}j V230618_ &% _1 /N _ (T _0°
« Signal( ‘ H%k _DIMOI1_BE #§)j V230618_ 25 _3 /NK _ (T3 _0°
e Signal( ‘ H#k _DIMO1_BE %fillj V230618_ F%5 2 /MK _ L5 0
* Signal( ‘ H4 _DIMOI_BE #iifi) V230618_ FH45 _1 /NPiX _fE7% 0’
* Signal( ‘ H#k _DIMOI1_BE #§l}j V230618_ &% _2 /N _ (T _0°
« Signal( ‘ H%k _DIMOI1_BE #§)j V230618_ 25 _5 /NK _ (T3 _0°
« Signal( ‘ H4k _DIMOI1_BE #§i}j V230618_ 25 _4 /MK _ (T3 _0°
o Signal( ‘ H#k _DIMOI1_BE 4#5l) V230618_ &% 3 /NP#K _ (L& 0’
(R VK
ZA) ext_third_bs_V230318 {55, (HIIN T ENA To/NEON AR A FINT . k 2R3 Z R B/ NG K
1)

Parameters

~ O~ O~

s ¢ -CZSC Xf%
* kwargs -
— dirint, BHIA 1, FORBEIRCERLE
— max_overlap: int, BRI\ 3, FIRENRZ ATHILMESES

Returns
RS
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cxt_bi_end_V230815

czsc.signals.ext_bi_end_Vv230815 (c¢: CZSC, **kwargs) — OrderedDict

K S A 10
SR (freq)_ 5T _BE HH) V230815
fir S 2

AT EZEA B A D023 2 58 1S 5 — MR K R AR R TR B R AR, O BAESTR, S T
EIHR
fE93I:

* Signal( ‘15 73ph _ PREZEHE _BE Rl V230815_ [a] & _ £ _f£& 07 )

* Signal( ‘15 73ph _ PREESEME _BE Hjl) V230815_ [ b _AERE _ LR 07 )

Parameters
e ¢ CZSC ¥4
* kwargs —

Returns
(ER=a A HIERE S

cxt_bi_status_V230101

czsc.signals.ext_bi_status_Vv230101 (c¢: CZSC, **kwargs) — OrderedDict
EWHREXR
SR {freq)_D1_ FHLX R V2301017
FHERWENSFE hitp://blog.sina.com.cn/s/blog_486e105¢01007wc1.html

o' 24
Lo Ja—2nT, HREMENKERT TRK L, REXZE b, HU6T;
2. fE—%m b, HRERENKERT TIRKL, REXZERAT, K00 E;
3. FREBBGA A, REXR NI 1 EENE BN
4. 10 FAEBR AL, REXFATUN: W R MBS TR E .

55503
e Signal( ‘15 /304f _D1_FEH &£ V230101_ o] F _ fEfd _ £& _0°
e Signal( ‘15 440 _DI1_ FH EZ V230101_ 1 F _ N4> _ 135 _0°
« Signal( ‘15 43P _D1_FEH % Z V230101_ [ b _ T4y _ {18 _0°
* Signal( ‘15 4%4h _DI1_FH KR V230101_ ] I _ M _ T _0°

~ N~ ~—

Parameters
c —CZSC %%

2.4. czsc.signals Package 179


http://blog.sina.com.cn/s/blog_486e105c01007wc1.html

czsc, Release 0.9.51

cxt_bi_status_V230102

czsc.signals.ext_bi_status_Vv230102 (c¢: CZSC, **kwargs) — OrderedDict
ERFREXLR
ZENENL” {freq}_DI1_ FEH & K V2301027

FKHAEXZRHE NS http://blog.sina.com.cn/s/blog_486e105¢01007wc1.html
5T igh:
L fgfa—2mT, HRAERENKERT THRKL, REXE L, SR
2. ha—%Em b, HRERENKERT TRKL, REXENET, SR L
3. M NIEBRBRA R, REXFNIES: W B R S B
4. EREBRN AL, REXRZ AT 1 FEM BT Bk IR
(FelES
o Signal( ‘15 4p%h _DI1_ FEH 2 V230102_ [4F _ 4 _fE8 07 )
o Signal( ‘1544 _DI1_ FEH 22 V230102_ [4 F _ fEf _(F5% 07 )
* Signal( ‘15 430 _DI1_ FH ) F V230102_ 1] | _ T4y _ 3% 07 )
o Signal( ‘15 434 _D1_ FH X Z V230102_ i) | _ M _ T3 _0° )
HER: 5 oxt_bi_status_V230101 WIXFIFET, %MF S RIED BN AR fE—H K Sk, A2 AR
K &tk .
Parameters
c —CZSC X%

Tt el

C

B3

cxt_bi_stop_V230815
czsc.signals.ext_bi_stop_V230815 (¢: CZSC, **kwargs) — OrderedDict
SENEERY 1EA0EE 2R/
SR {freq) _ FHE] (th)BP_ IEHi V2308157

R
AT A0 A4 B K R AOMCRE GRS TR0 1 - 0.5%  WUUHAE (LRI, Z5003A N
LI

3B

« Signal( ‘15 44 _ FE B S0BP_ (|-} V230815_ [a]F _ BIfEA _fE3% 0 )
o Signal( ‘15 7 _ 5% SOBP_ [F45 V230815_ 1] | _ B{E N _{E% 0" )
o Signal( 15 44 _ 5 SOBP_ 4 V230815_ [T _ S{EN _ T _0° )
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* Signal( ‘15 738 _ g SOBP_ |45 V230815_ ) b _ BfEAN _4ER 07 )
Parameters
« ¢ -CZSC %%
* kwargs —

— th IEPIEEESEIfE, A0 BP, KA SOBP, |l 0.5%

cxt_bi_trend_V230824

czsc.signals.ext_bi_trend_v230824 (¢: CZSC, **kwargs) — OrderedDict
FIWr N L, TiEk#E: chenglei
SRR {freq}_D{di}N{n}TH{th}_ JEZ V230824”
' 24
L Gl el N2 ol S B E AT -n B0 O s AL 5 FORFIWT 21 1 N 2 ERESE 2 T
¥k, BEREGIES
2. g UM th, FIWT Bk B R BT 2 PO s/ -n ZE D S TR AR th D[R] R AR (A R
3. MAEXE] B Bk, KRN, XA R 2
(G2 IEE
e Signal( ‘ H£k _DIN4TH5_ JEZS V230824 fi# _{F& _{F& _07 )
* Signal( ‘ H4k _DIN4THS_ JE4s V230824 ] | _ f£& _{£& 0’ )
e Signal( ‘ H%£k _DIN4ATHS5_ JEZS V230824_ [~ _ & _{F& 0" )

Parameters
« ¢ CZSC %%
* kwargs —
- di: FECEILE
- n: KA
— th: JRIFHIME, 2 %R 2%, B 2% PANAYIRIEERIA AN 2 5%

Returns
ERERASIEAT S
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cxt_bi_trend_V230913

czsc.signals.ext_bi_trend_V230913 (¢: CZSC, **kwargs) — OrderedDict
HEBD AR BB AR, DU Y
SR {freq}_D{di}N{n} % _ m IR BIFIWT V2309137

o' 25
L B%di B2 M EICSE B AL, RIBRN IS0 &, SR
fa'spik:
* Signal( ‘ H£k _D3NI1 % _ SRl BhHlkr V230913 Fitady _ Jsk _ (L& 07 )
* Signal( ‘ H£k _D3N1 2% _ mGaiflfi BhAIMr V230913 M _ KRB _ (3 07 )
* Signal( ‘ HZ _D3N1 %% _ m RSBl AW v230913_ Bt _5e _fEx 07 )
* Signal( ‘ HZ: _D3N1 &% _ m sl Filr V230913 e _ g X _ 5 07 )
* Signal( ‘ H%k _D3N1 2% _ Sl BhAIgr V230913 FREa¥ _ ok _ (& 07 )
* Signal( ‘ HZk _D3NI1 2£#4% _ m sl Bh Al v230913_ FFba% _ Hsk _ {1 07 )

Parameters
e ¢ -CZSC %%
* kwargs ST

-:param di: {2|%% di 25 -:param n: #5056 n fE K £

cxt_bi_zdf V230601

czsc.signals.ext_bi_zdf_Vv230601 (¢: CZSC, **kwargs) — OrderedDict
BI KB R #4722 1 e

ZHHIR: (freq)_D{di}N(n)_ 43 V230601”
fisg e

WU S0 M4, SEMRBEIE , 45 N B
i g4

« Signal( ‘60 434 _DIN5_ 432 V230601_[A] K _45 5 2 _ {17 0’
« Signal( ‘60 4}4h _DIN5_ 432 V230601_ i) | _ 455 & _ {17 _0°
« Signal( ‘60 4 _DIN5_ 432 V230601_ [i] K _ 453 2 _ {17 _0’
« Signal( ‘60 4 _DIN5_ 432 V230601_ i) I _ 452 2 _ {17 0’
« Signal( ‘60 44 _DINS_ 42 V230601_ i) & _ 454 5 _ {17 0’
« Signal( ‘60 4}4h _DIN5S_ 4}J2 V230601_ [i]F _ 452 2 _ {17 _0°
« Signal( ‘60 4 _DIN5_ 432 V230601_ i) |- _ 45 1 2 _ {17 0’
« Signal( ‘60 43 _DIN5_ 432 V230601_ [i]F _ 45 1 2 _ {17 0’
« Signal( ‘60 4 _DIN5_ 432 V230601_ [ I _ 453 2 _ {17 0’

~ O~
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« Signal( ‘60 4 _DIN5_ 432 V230601_ i F _ 45 4 2 _ (T3 _07 )
Parameters
s ¢ -CZSC X%
* kwargs ~S4FI - di: FIEGHEJUAR K £ - n: Bk dik (9HT n iR K 28

Returns

SEACIE EReRAE S

cxt_double_zs V230311

czsc.signals.ecxt_double_zs_V230311 (c: CZSC, **kwargs)
PSR AL G B KT BST, TUikeE - BhRIR
SRR 7 {freq)_D{di} XU 4X _BS1 #ijl) V2303117
5524
L fJe—21F, S NPRIKRKET, &E— iR EEEE —20 K R KR TEHCE 2
K LK, &£
2. feJa—2m b, SARPATPRIKUOE b, e AR RS — 2 K RKEER T EIECE 2
M K&K, H55
58k
« Signal( ‘15 4 _D1 WA _BS1 4B V230311_F% _ (155 _ (% 0 )
* Signal( ‘15 43 _D1 X rfAx _BS1 &l V230311_ F25 _(E5 _ (% 07 )

Parameters
e ¢ CZSC %4
+ i i %

Returns

N

cxt_eleven_bi_V230622

czsc.signals.cxt_eleven_bi_V230622 (c¢: CZSC, **kwargs) — OrderedDict
T—ERERL
ZHR " {freq}_D{di} +—2% _ JEZ V230622”
iy
TS K

554
* Signal( ‘60 438h _DI1 +—2% _ B4 V230622 K= (& _(FEZ 0 )
« Signal( ‘60 44 _D1 +—% _ 75 V230622_A3B3C5 R—3 _ 13 _{E7% 07 )
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* Signal( ‘60 Z38h _DI1 +—% _ B4 V230622_ 2K _(Fi& £ 07 )
o Signal( ‘60 434 _D1 +—2% _ JEZS V230622_ASB3C3 2K— _(FE _{T= _0° )

Parameters
o ¢ CZSC ¥4
* kwargs -
- di: FIECHILE

Returns
1%‘ A 71 IJ

cxt_first_buy_ V221126

czsc.signals.cxt_first_buy V221126 (c: CZSC, **kwargs) — OrderedDict
—KfFT
SR {freq) _D{di}B_BUY1”

(RIS
* Signal( ‘15 438 _DIB_BUY1_—3¥ 5% _{£%& 0’ )
* Signal( 15 43#h _DIB_BUYI1_—3¥ _11 % (% 0 )
* Signal( ‘15 4+4h _DIB_BUY1_—3X 7% (% _07)
* Signal( ‘15 43 _DIB_BUY1_—3 21 % (& 0 )
* Signal( ‘15 43 _DIB_BUYI1_—3¥ _17% _{F& 0 )
* Signal( 15 43#h _DIB_BUYI1_—3¥ _19% (% 0’ )
e Signal( ‘15 %M _DIB_BUYI1_—3¥K 9% {£& 0’ )
* Signal( ‘15 %p4f _DIB_BUYI_—¥% _15% _{F& 0" )
* Signal( ‘15 43%h _DIB_BUYI1_—3 _13% (& 0’ )

Parameters
e ¢ CZSC X%
* kwargs —

— di: R di
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cxt_first_sell_V221126

czsc.signals.cxt_first_sell_v221126 (c: CZSC, **kwargs) — OrderedDict
— S
SRR {freq}_D{di}B_SELL1”

15 p:
« Signal( ‘154 _DIB_SELL1_—3% _17% _{£%& _0’ )
* Signal( ‘15 43 _DIB_SELL1_—3% _15% _{f& _0’ )
« Signal( ‘15 44 _DIB_SELL1_—3% 5% _ {f%"
« Signal( ‘15 4»4p _DIB_SELL1_—3 _7% _{T%& _
« Signal( ‘15 4 _DIB_SELLI_—3% 9% _ EE K
* Signal( ‘15 43 _DIB_SELL1_—3 _19% _{f& _0’

)
e Signal( ‘15 /0% _DIB_SELL1_—3& 21% {£%& _0’ )
e Signal( ‘15 %04 _DIB_SELL1_—3& _13% _{£% _0’ )
e Signal( ‘15434 _DIB_SELL1_—3Z _11% _{£% 0’ )
Parameters
e ¢ CZSC %%

o di —CZSC %%

Returns

5

cxt_five_bi_ V230619

czsc.signals.ext_five_bi_V230619 (¢: CZSC, **kwargs) — OrderedDict
EE: //Ln/\;@
SRR {freq}_D{di} 7% _ JEA V2306197
g
EMIEEE

5T o4

o Signal( ‘60 434 _D1 T2 _ JEA V230619 bkt (T3 _fF& 0

o Signal( ‘60 /3%h D1 Ti% B35 V230619_ K= {t& (& 0 )

* Signal( ‘60 434 _D1 % _ JEZS V230619_ KTy fﬁh B8 R 07 )
* Signal( ‘60 43#h _D1 T2 _ JEAS V230619_ K H Y ET“_E%_O’ )
* Signal( ‘60 438k _D1 L% _ B35 V230619_ F L5 _ EM _E%_O’ )
o Signal( ‘60 /34h D1 TL% _ B35 V230619_2K=3L {t& (& 0 )

* Signal( ‘60 /3%h D1 Ti% _ 35 V230619_aAb TS _ g_i_g_%ﬁ_ 0’

* Signal( ‘60 4+4P _D1 Fi28 _ JE745 V230619_aAb RS _ (T2 _ (T2 0
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Parameters
e ¢ -CZSC %4
* kwargs —

— di: I ILE

cxt_fx_power_V221107

czsc.signals.ext_fx power_V221107 (¢: CZSC, **kwargs) — OrderedDict

RIS di >3 LAY 5 55
SRR {freq}_D{di}F_ 7p 555"
(GRZLES

* Signal( ‘15 738 _DIF_ Zp2U5R55 _ HFI_ A K _EE 07
* Signal( 15 738 _DIF_ 705855 _ 55)% _ A K _ & _0°
* Signal( ‘15 738 _DIF_7pZU5855 _ 3810 _ A K _ (£ 07
* Signal( ‘15 738 _DIF_7pZU5R55 _ 5500 _ A K _ (£ 07
* Signal( ‘15 73ph _DIF_7p U505 _ 38K _ A K _ £ 07
* Signal( 15 738 _DIF_ 7025855 _ R _ A K _ & 07
* Signal( ‘15 738 _DIF_ 7025855 _ SRTi_ JoHAK _ L& _0°
* Signal( ‘15 73 _DIF_7p2845855 _ Tl _ JToHiX _ fE3E 07
* Signal( ‘15 73ph _DIF_7p 85055 _ 89K _ oK _ AE3E 07
* Signal( 15 738 _DIF_ 7025855 _ R _ JToHaK _ & 07
* Signal( ‘15 738 _DIF_ 7025855 _ 5570 _ JoHAK _ L& _0°
* Signal( ‘15 738 _DIF_7p 845055 _ 38K _ oK _ 3 07

~ O~ O~ O~ Y O~

Parameters
e ¢ CZSC %%
o di %S di Al

Returns
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cxt_intraday_V230701

czsc.signals.ext_intraday V230701 (cat: CzscSignals, **kwargs) — OrderedDict

B HEHTE

SR {freql J#{freq2}_D{di} H _E#43& V2307017

f5'Ti24:

ZL1E% : https://blog.sina.com.cn/s/blog_486e105¢010009uy.html

fe'gh3:
‘ﬁwﬂ‘%ﬁ%#ﬁﬁjnH_i%ﬁ%VBWM_ﬁﬁﬁﬁ_E%_E%JV)
* Signal( ‘30 438k # HZ _D2 H _E$4r2E V230701_ 55-Ff _ (L& _ & _0
o Signal( ‘30 434k # HE _D2 H _ #4503 V230701 XU Pk _ (T8 _ T )

* Signal( ‘30 438h # HZk _D2 H _EH4398 V230701 Fffr-Fimi _ L8 _ L& 0
‘ﬁwﬂ‘mﬁ%#H%JHH_i%ﬁ%Vﬂmm_ﬂ*EL%_Ea_E%JT)

Parameters
c —CZSC %%

Returns

(R STIERE S

cxt_nine_bi_V230621

czsc.signals.ext_nine_bi_v230621 (¢: CZSC, **kwargs) — OrderedDict

RS

SN {freq)_D{di} JLE _ JEAS V2306217

55 iZh:

ML L

&' 54
* Signal( ‘60 434f _D1 JU% _ B V230621_ K=K A_{F5 _(F&E 0 )
« Signal( ‘60 438h _DI1 JLE _ 35 V230621_aAb X K—3 (T8 _ (T 0 )
* Signal( ‘60 /4P _D1 JLE% _ B V230621 _ K= A5 _FE 0 )

o&gmAmﬁﬁjnn%_%ﬁvnwmjmmﬁ£~%_ﬁ§_gﬁﬁv)
* Signal( ‘60 4% _DI1 JU%E _ 4 V230621 _ABC X 2—% _TE _F&E 0 )

e Signal( ‘60 434 _D1 JLZ _ JEZS V230621_aAbBe X 2K—F _TE _{TZ _0" )

e Signal( ‘60 /4P _D1 JL% _ 3 V230621 _aAbed i 25—3% _ 1;‘5%_& 0)

e Signal( ‘60 /4P _D1 JL% _ A V230621_7ZD =3 15 _ {15 _

* Signal( ‘60 4% _DI1 JLZ _ 45 V230621_aAbBc J(%e‘ A {f% 0’ )

* Signal( ‘60 438l _D1 JLZ _ B3 V230621_ABC XKL _ T8 17
Parameters
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e ¢ CZSC %%
* kwargs -
- di: FECERILE

Returns
HRRBILR

cxt_range_oscillation_V230620

czsc.signals.ecxt_range_oscillation_Vv230620 (c¢: CZSC, **kwargs) — OrderedDict
FIWTIX 5] 7237
SRR 7 {freq}_D{di}TH{th}_ X[a]5E3% V230620”
' 24
L FEXEEG T, TORdRIE K/, 45200 0 B BEAH I A X N PRS2 4528 0 oL PR TR
KA B FUE R AN XA 1 P [ X TR Y R R
2. EBE th, SRR D RIE T th iF, AN 1P e X ) A E
fa'spik:
* Signal( ‘ 4k _DITHS_ X[AlfE % V230620 2 55w _ MK _E& 0
* Signal( ‘ H#k _DITH5_ X[A]5%3% V230620 3 753 _ [0 I _ T3 0
« Signal( ‘ H%k _DITH5_ [X[A]fE% V230620_4 =% _ WK _ &% _0
« Signal( ‘ H#k _DITH5_ X[A]fE7% V230620_5 £5E _ 7 L _ T3 _0
* Signal( ‘ H4k _DITHS_ X[A]fE % V230620_6 %5Ew _ MK _ &5 _0°
* Signal( ‘ H#k _DITH5_ X[A]f%3% V230620_5 753 _ [0 F _ T3 _0°
« Signal( ‘ H#k _DITH5_ [X[A]fE7 V230620_2 5 _ M b _ (T8 0
« Signal( ‘ H#k _DITH5_ X[A]fE% V230620_3 &Y _ A~ _ {15 _0
« Signal( ‘ H#k _DITH5_ [X[A]fE7% V230620_4 5% _ 7 b _ 1% _0

~ N~ O~

Parameters
» ¢ —CZSC X%
* kwargs —
- di: FIECEILE
- th JRIGEIHE, 2 %% 2%, B 2% LA IARIBHERIA R 22 T
Returns
(ERERAVIEEES
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cxt_second_bs_ V230320

czsc.signals.ext_second_bs_V230320 (c¢: CZSC, **kwargs) — OrderedDict
BB RN 5E AN
SENENL:” {freq}_D{di}#{ma_type }#{timeperiod}_BS2 % V230320”

fir S 2

L3 1) 123 AR, H 13 BRRAETEI L T U5 2) S Y fx_a IR/ T fx b1

%fH

2. 23 1) 123 A b, b L3 B SEMEIY & BT 2) S ) fxa (I AR{ER T fx_b 8

LA
'8k
« Signal( ‘15 4 _DI#SMA#21_BS2 %) V230320_ — 3K _ {135 _ (T3 _0° )
o Signal( ‘15 434 _DI#SMA#21_BS2 # ) V230320_ —32 T& _{F& 0’ )

Parameters
« ¢-CZSC %
o di -MiRfG— PRI IR
» kwargs —ma_type: ¥, timeperiod: ¥4 1

Returns
R

cxt_second_bs_ V240524

czsc.signals.cxt_second_bs_V240524 (c: CZSC, **kwargs) — OrderedDict
HORAL A R I FE 51 3K
SRR {freq} _D{di}W{w}T{t}_ 25 K325 V240524”

fB'o&h:
1. Bk 15 %5

2. WARMFIE 2w R, Hinl RIS AR S AT 15 2P AEre c A BRI R R E S, W)
KA I 3K
ezl EX
* Signal( ‘60 434 _DIWI5T2_ 55 I3 V240524 3K T3 _ B 07 )
o Signal( ‘60 4P _DIWIST2_ 25 K325 V240524 32 _{T& _fT& 07 )
Parameters
+ ¢ -CZSC X%
* kwargs -G
189
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Returns

(R RlE

cxt_seven_bi_V230620

czsc.signals.ecxt_seven_bi_V230620 (¢: CZSC, **kwargs) — OrderedDict
LEESTE
SEEHT 7 {freq)_D{di} £% _ B V2306207
' 24
LEMEESSE
oAl
* Signal( ‘60 438h _D1 1% _ B4 V230620_ K= (T8 _(T& 0 )
* Signal( ‘60 43#h _DI1 H2% _ B3 V230620_ mLtPﬁ:;nﬁjz R _ AR
o Signal( ‘60 434h _D1 B2 _ B35 V230620_aAbed TS _ (172 E)a_ 0’ )
* Signal( ‘60 434f _D1 L% _ JEF V230620_ 285 =L _ Ei_{f% 0)
o Signal( ‘60 434h _D1 L% _ JEZS V230620_ [ N RksE N _ FE _fEE
* Signal( ‘60 78 _DI1 -£% _ JEZS V230620_aAb KT 1@ &M _EE\_
* Signal( ‘60 /34 _D1 1% _ FEZS V230620_abcAd [T _ (£ _fF& 0
* Signal( ‘60 438l _DI1 2% _ %74 V230620_abcAd 215 qﬁg &i_&% _0 )
* Signal( ‘60 434 _D1 L% _ JEAS V230620_aAb T ‘511’5 T8 T8

* Signal( ‘60 74 _D1 -2 _ B3 V230620_ A FTTs E E,u _
« Signal( ‘60 43 _DI1 H% _ JEZS V230620_aAbed t}é@ AT E;a_

Parameters
e ¢ —CZSC X%
* kwargs -
- di: EECEEILE

Returns
ERERAGIEAT S

cxt_third_bs_V230318

czsc.signals.ext_third_bs_Vv230318 (¢: CZSC, **kwargs) — OrderedDict
BILRH BN EE = 2K N
SRR {freq}_D{di}#{ma_type }#{timeperiod}_BS3 %[}y V230318~
fa 32
Lo =38 1) 123 FrpAs, 4 B5IF, S Ve R AR 2) WEHE
2. =52 1) 123 WA, 4 B, 5 BITFEARIAHKG 2) BLGHIG
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(G2l ES
e Signal( ‘15 238 _DI#SMA#34_BS3 #fjh V230318_ =& _{T& _ L& _0 )
* Signal( ‘15 434 _DI#SMA#34_BS3 %) V230318_ =L _{F& _{T& _07 )

Parameters
e ¢ —CZSC %%
o di MG PMENE LIRS
» kwargs —ma_type: ¥JZE2H | timeperiod: 3£k JE A

Returns
(ERERVHIERE S

cxt_third_bs V230319

czsc.signals.ext_third_bs_Vv2303109 (¢: CZSC, **kwargs) — OrderedDict
BLA IR =R, B RIERS
ZENENL 7 {freq}_D{di}#{ma_type }#{timeperiod}_BS3 # V230319”

(ERerea s
Lo =38 1) 123 ficrbaix, 4 BT, 5 AKX 2) BEim sy L0t
2. =3 1) 123 MR, 4 BF, S5 TN K 2) LT IREY & Ty
fa's ik
o Signal( ‘15 434k _D1#SMA#34_BS3 il V230319_ =3 _ LRHHE _ (T8 _0
* Signal( ‘15 438l _DI#SMA#34_BS3 il V230319_ =3 _ ¥JZ K5 _ & _0
* Signal( ‘15 4} _DI#SMA#34_BS3 4iillj V230319_ =3 _ ¥mm _ & 0’
* Signal( ‘15 438l _DI#SMA#34_BS3 %l V230319_ =3 _ L% _(F& _0°

~ N~ O~

fr il
(8l ext_third_bs_V230318 {55, {H¥ahn THLES.
Parameters
e ¢ —CZSC %%
o di -MESF—NEREIL IR IR
* kwargs —ma_type: ¥JZJ5H, timeperiod: ¥JLL ]
Returns
(ER=a 2 HIERE S
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cxt_third_buy V230228

czsc.signals.ext_third_buy_Vv230228 (c¢: CZSC, **kwargs) — OrderedDict

E=

K Bl

SRR " {freq}_D{di}_ = KAl V2302287

%5

4

L8 CRTFAl—A 1 2w U 2B 1) LR CE, iy o) ERBCEA s &
2. YRR TR — ) ERBEER R R L, H2 R BRI R B 2 A e A A B B e )
ERBESIFRIIER 1.618 ff

(5357

Hijge:

Signal( ‘15 43h _D1_ = 3Z4#Bh V230228_
Signal( ‘15 434 _D1_ =341 V230228_
Signal( ‘15 434 _D1_ =3L&HH) V230228_
Signal( ‘15 434 _D1_ =3LH&HH) V230228_
Signal( ‘15 434 _D1_ = 3LH&iH) V230228_
Parameters

e ¢ CZSC %%

* kwargs —

- di: FIECERILE
Returns
(EREa A HIERE S

cxt_three_bi_V230618

=K _14% _AER 00)
=K _10% _{EE 0" )
=K 6% _{ER _0)
=K 8% LR _07)
K12 _ALE 07 )

czsc.signals.ext_three_bi_Vv230618 (¢: CZSC, **kwargs) — OrderedDict
/lL}\ﬁ&»7’6

SR {freq}_D{di} =% _JBA V230618~

i

Zhe:

=EEMIEE L

s

LI
Signal(
Signal(
Signal(
Signal(
Signal(
Signal(
Signal(

‘H#Zk D1 =% _ B4 V230618_

‘HZe DI =% £35S V230618_ o] FeER Eiﬂ&i‘“ﬁ)
A V230618

‘Hek D1 =

‘HZ _DI1 =% _JEZ V230618_
‘HZ D1 =% _JEZ V230618_ ] st AT _ ML
‘HZE DI =% _JEZS V230618_
‘HZ _D1 =% _ JEZS V230618_

N AR _EE O

] By Rk AR _ AR 0 )
o] AR 1’£i5_1£i‘

W NEH R R _0 )

o EAES _ALE LR _07)

192
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* Signal( ‘ HZ _D1 =% _JEA V230618_ [m] MUk _ L& _ L& 07 )
o Signal( ‘H%k _D1 =% _ 3 V230618_ [ F ¥k _ {18 _{T& 0 )
* Signal( ‘ HZk _DI1 =28 _JEAS V230618_ i FAEA _(EE _EE 0 )
* Signal( ‘ H#Zk _DI =% _J¥4 V230618_ [n] F#:3Y _ (T8 _ 1% 07 )
o Signal( ‘H%k D1 =% B4 V230618_ 0] L iy _f£& _1£& 0')

Parameters
e ¢ —CZSC %%
* kwargs —

- di: FIECHILE

cxt_ubi_end_V230816

czsc.signals.ext_ubi_end_v230816 (¢: CZSC, **kwargs) — OrderedDict

AT TE B R R LYCHREGE &, H T 2450 B

SR " {freq)_UBI_BE #fj ) V230816”

fa'o2:

PAIR) ERSE R NG BUITE T AL, TH AR S I B N, e w K A0Hm, BT R

Bl N+1

(FRezlE+
* Signal( ‘ 04 _UBI_BE %) V230816_ ik _ 55 4 Ik _ft& _0°
« Signal( ‘ H#£k _UBI_BE #il}j V230816_ ik _ 55 Sk _{F& _0°
* Signal( ‘ H4£k _UBI_BE #filij V230816_ ik _ 55 6 Ik _ £ _0°
* Signal( ‘ 04k _UBI_BE #{jllj V230816_ & _ 55 2 Ik _{F& _0°
* Signal( ‘ H £k _UBI_BE #iillj V230816_ & _ 55 3 Ik _ {15 _0°
» Signal( ‘ H#k _UBI_BE #illj V230816_ #im _ 5 4k _{F&E 0’
* Signal( ‘ H#k _UBI_BE %}l V230816_ #m _ 5 5k _ & _0°
* Signal( ‘ H%k _UBI_BE #lih V230816_ #im _ B 6 Ik _ft& _0°
* Signal( ‘ H%k _UBI_BE #{jlj V230816_ #ii _ 55 7K _{T& _O°
* Signal( ‘ H%k _UBI_BE #{j V230816_ Hi{lk _ 55 2 %k _ {5 _O°
* Signal( ‘ H#k _UBI_BE #fillj V230816_ ik _ 55 3 Ik _{T& _0°

~ N~~~ O~

Parameters
e ¢ -CZSC X%

* kwargs —
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Returns

ERca vl

cxt_zhong_shu_gong_zhen_V221221

czsc.signals.cxt_zhong_shu_gong_zhen_V221221 (cat: CzscSignals, fregl="H £&', freq2="'60 5-%F',
**kwargs) — OrderedDict
NG PR IR, eI R s TrEkE R
SR {freql}_{freq2}_ sPix L4k V2212217
(EReFed L
|V N 7 kT 95 7O
2. RGP AR DD T AR50 rh i i
3. WG N EBIRS A Z, RZEBES
(G2 IEE
* Signal( ‘ HZk _60 Zp%h _ WX ILdk V221221 F= _LE _ L& 07 )
* Signal( ‘ HZk _60 Zp4h _ P L4k V221221_FZ ALE _ L& 07 )

Parameters
* cat —
o freql — R
e freq2 /N5

Returns
(ERERVAHIERE S

dema_up_dw_line_V230605

czsc.signals.dema_up_dw_line_V230605 (c: CZSC, **kwargs) — OrderedDict
DEMA Skia ¥ 46hs, TTokE: bk
SR {freq}_D{di}N{n}_DEMA JG£ % V230605”
i
DEMA #tpig—Fiia s dats, M A MaaA 7 mRsREE . 5HAR P& L, DEMA

FAR SN R g, RERS P S BN T2 AL, IR 2 0 i A — i I 3. Ml KT
DEMA %, HidHi/T DEMA F45

15554
« Signal( ‘ H4k _DIN5_DEMA kit V230605_F% _ (15 _{E7% 07 )
* Signal( ‘ H%k _DIN5_DEMA 454kt % V230605_ F%5 _ LR _ (L& 07 )

Parameters
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e ¢ CZSC %%

* kwargs S - ;param di: {55 BB I FEIZEE 1 IR K £ - :param n: 37E K
LIIREL, BRIAH S

Returns

(EReRVilE2]

demakder_up_dw_line_V230605

czsc.signals.demakder up_dw_line_V230605 (c: CZSC, **kwargs) — OrderedDict
DEMAKER & #4605, TTkE: R
SR {freq}_D{di}N{n}TH{th}TL{tl}_DEMAKER %4 % V230605”
15 ' 24
DEMAKER F545 45 1 2 J T HIBr A% i 351 ) B2 demaker>0.6 I FTHE #5221, 24 demaker<0.4
BSR4 demaker |57 0.6/ N 2F 0.4 I A2 KA/ HE S .

5 504:
e Signal( ‘ H#k _DIN105TH5TL5_DEMAKER i} #&#4 % V230605_ F% _{T& _ 1% 0’ )
e Signal( ‘ H£k _DIN105TH5TL5_DEMAKER i #&i#a %% V230605_F=s _ T2 _(T&Z_0 )

Parameters
e ¢ -CZSC %%

* kwargs —-SH7 L

- paramdi
F TR EIECE 1R K £
- paramn
FREUK iR, Rk 105
- paramth
FZEE, BIAHK 6
- paramitl

FASEE, BAH 4
Returns
(ERERVIIERE S
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emv_up_dw_line_V230605

czsc.signals.emv_up_dw_line_V230605 (c: CZSC, **kwargs) — OrderedDict
EMV {5 shdgbs, stk B
SRR " {freq}_D{di}_EMV f&j 55 V230605”
i izsi:
emv ZEGH IR T A RAMAE (HIEHY) M2, emv>0 WAL, emv BTy Ty e

K5 emv<O WA SAL TS, emv FREIISL T BRI 2R emv B2F 0, WA K ALES: AR
emv N2 0, WF=ESZHES.
(EReYE S

* Signal( ‘ H4k _DI1_EMV {5k 3) V230605_F% _{E& _(F& 0 )

« Signal( ‘ H4k _DI1_EMV 58l V230605_ F25 T8 _ £ 0 )

Parameters
e ¢ CZSC %%
* kwargs Z4(FIM

- param di

Fo T B BEIECE i IR K &

er_up_dw_line_V230604

czsc.signals.er_up_dw_line_V230604 (c: CZSC, **kwargs) — OrderedDict
ER &gl B dats, voike: Wik
SR {freq} _D{di}W{w}N{n}_ER {}55f1 & V230604”
g
er JENEIEIR. HRBRETIANZ 2RI, 2 KM, A& E e S iy 3k
A, BullPower i = U 24 5] 22 3k Jy 68 AEZS 3k, ANTRTBREDR AR e IR o g 75 324
BearPower IR 24 Fi 23 3k Jy BG4 PFERT O WF, ROl B2 3k )y & s 3 s PREHED

T 0 ) pr ks Sk i s 3 R . WR BearPower %7 0, NFEASEA(G S5 1SR BullPower F% 0,
W= e fE S .

15 Bk
* Signal( ‘ H4£k _DIW2INI10_ER #r#&zh& V230604_ ¥ )7 _ %5 10 )2 _ 7% 07 )
* Signal( ‘ HZk _DIW2INI10_ER #i#&5h& V230604_HL N _ 692 _(F5&E 07 )
* Signal( ‘04 _DIW2INIO_ER #4558 V230604_ LT _ 682 & 0 )
* Signal( ‘ H#£ DIW2INI0_ER #1485 V230604_ ¥ L7 S5 E _(FE _0)

196 Chapter 2. czsc api



czsc, Release 0.9.51

* Signal( ‘ H#k _DIW2INIO_ER #i#&3& V230604_19%k 7 _ % 12 _{FE 07 )

o Signal( ‘ HZk _DIW2INI10_ER Mi#&3h & V230604_ 2k 7 _ %6 10 2 _{T& 0 )

* Signal( ‘ H#£ _DIW2INI0_ER fi#%3l& V230604_ 2 5 _ %2 2
* Signal( ‘ H£ DIW2INIO_ER #8308 V230604 ¥4k b5 45 6 )2
« Signal( ‘ HZ _DIW2INIO_ER #5235 V230604_ B2k 5 _ %7 2
* Signal( ‘ H%k _DIW2INIO_ER #i#% 35 V230604_ 4k |7 _ 45 8 J2
* Signal( ‘ H4i _DIW2INIO_ER /14438 V230604_ ¥4k b5 _ 459 )2
* Signal( ‘ H£k DIW2INIO_ER ¢ &2 V230604 ¥4k by 45 4 )2
« Signal( ‘ HZ _DIW2INIO_ER #5235 V230604_ BT _ %52
* Signal( ‘ H%k _DIW2INIO_ER ##% 35 V230604_ LT _ 457 2
« Signal( ¢ H#£k _DIW2INI0_ER #1458 2h & V230604_ ¥R )5 _ 43 )2
« Signal( ¢ H#Zi _DIW2INIO_ER {153 V230604_ Y28 F 5 _ 452 )2
* Signal( ‘ H%k _DIW21INIO_ER #1530 V230604_¥JLE T _ 45 6 )2
* Signal( ‘ H£k _DIW2INIO_ER #1435 V230604_ LT _ 41 2
« Signal( ‘ H#k DIW2INIO_ER #i#% 35 V230604_ BT _ 45 4 2
* Signal( ‘H#£ _DIW2INIO_ER i3l V230604_ 2 [y _ %53 2

Parameters

¢ ¢ -CZSC %%

e kwargs S F M - param di: {553 IREEES 1 i K £ - :param n: FREL K

LIHREL, ERINH 105
Returns
(ERERVHIERE S

jec_ci_tou_V221101

czsc.signals.jec_ci_tou_Vv221101 (c: CZSC, **kwargs) — OrderedDict
RIS
SR {freq}_D{di}Z{z} TH{th}_ RBELL”

fH554:
* Signal( ‘15 73 _D1Z100THSO_ RLELAS _ Wi _ LR LR 07 )

Parameters
e ¢ CZSC %%

o di RS di R K £

o z - ATAERE, KB K G R iR RERIE (Rt A-IT8L4) AT &L *10000,

500 KR 2Bk 5%

o th-nlREIE, 2R R BT — RS R 7 E

AR O
_MEE 0
_MEE 0
_AER 0
AR 0
_MEE 0
_MEE 0
_AER O
_AER 0
_MEE 0
_AEE 0
_AER O
_AER 0
_MEE 0

)
)
)
)
)
)
)
)
)
)
)
)
)
)
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Returns
PESS IS AR TS

jec_fan_ji_xian_V221121

czsc.signals.jecc_fan_ji_xian_Vv221121 (¢: CZSC, **kwargs) — OrderedDict
Jikek; TiEkE : lynxluu
SRR " {freq}_D{di}_ iliZk”
(GREpe2is
L R mifh, Bk EME R, EER PR K LI prii
2. FHikbhgk, TReES, P&, BRI HL;
3. BSGEL, EIHES, SERHL, JERIERE TR
(GRe2 e
* Signal( 15738 _DI1_ Jeifidk _ W _ AikGhZ _fEE 07 )
* Signal( ‘15 438 _DI1_ Jea4k e _ Bk SGEZ R 07 )

Parameters
e ¢ —CZSC %}
o di IR di R K LBUEIEAE k &

Returns

i f A APlIER

jec_fen_shou_xian_V20221113

czsc.signals.jecc_fen_shou_xian_Vv20221113 (¢: CZSC, **kwargs) — OrderedDict

P TSR PAVES; TUE: RG
SR {freq} _D{di}K_ 7» F4”
BOATUILE, A =AFIRRE **
L3P T HRIT M AIS . sy M K R4, WL, 2. BT miiE -
Thgs, m— =PRI AR S K RN, BT BRI EEE: WEPR TN B S A TR I [H]
ZIE I Bk T2, R RE AR ARAR G . 3. R R FEGBIAE FRGE Y, B —FH— PRI
TSGR K LA, BT FERrEIEE: R BacE S L TRRINEZ G BT T4, Fl
AHE T BRLY S 37
AT B AR

- Signal( ‘60 4¥Ah _DIK_ 4T WL _ LIAF R 07 )

* Signal( ‘60 734 _DIK_7rFL& WL _ TEST _MEE _0)

Parameters
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e ¢ CZSC ¥4
o di —fEECER di IR K 28, I EXASZSEOI AT DA IS B A7 L T DA 1] 36
e zdf 7m‘ij—§] IBGEME, E{ﬁﬁma ) %‘,ﬁ—l“ BP

Returns

Iy BIEASR AR

jec_gap_yin_yang_V221121

czsc.signals.jecc_gap_yin_yang_V221121 (c¢: CZSC, **kwargs) — OrderedDict
S HHINHHIESTTEE - P
SRR {freq) _D{di}K_ FF5IRIFH"
) Lk JE IR (1) FIRZ):
Lo b — A ol 2 FH— AR R (I L R R T — A ) R 1.
2. EARBEBLRIF N LT R — D E @SR Z N, WM AT R — M E AR TR .
3. JERFRAERIROL T, XA @R, SREAER N2 .
4. BHEPIAR K L sL i mi 228K
ARG T
* Signal( ‘15 7380 _DIK_JFFFIFIFH _ 10 Bk RS _fEE _07)
* Signal( ‘15 738 _DIK_IF5FIRH _ 10 Pk _ A& _fEE 07 )

Parameters
e ¢ CZSC ¥4
o di %5 di BR K &

Returns

1BEHIESEES

jec_ping_tou_V221113

czsc.signals.jec_ping_tou_Vv221113 (¢: CZSC, **kwargs) — OrderedDict
FRIEE, Tk L
SRR {freq}_D{di}TH{th}_-LIEZ”
FRIBE, Pk
L ~PRIB RS2 i L E A AH ] K1 de s s P AR 2R Aty B0 Hhy L A AH [ S AU
A P A e ot £ 2 B
2. FEFRAEIE LN, PSR TB AR 2 h B —HRAC SR i 2 5 5 — MR/ NS A it Joh 28 2H 45 T A
AU A4
* Signal( ‘15 738 _D2TH20_ LB _ W2 _ P K TER _ A% :%'_
* Signal( ‘15 738 _D2TH20_ ~-LJERS _ 2 _ PR _E& 0
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Parameters
« ¢ CZSC X%
o di —FRCE di IRK 2k
* th-F7r ke, A0 K LR -5 24 5T K i /AR Z [ 228 LB, 7 BP

Returns

RSN AVIELES

jec_san_fa_V20221115

czsc.signals.jecc_san_fa_Vv20221115 (¢: CZSC, **kwargs) — OrderedDict
BT & TRE=E TUECE R
SRR {freq} _D{di}K_ =3%”
A EBIEEDULFILA T m 4K :
LoEse e MK KA HA . 2. AEX MK KIHLZ G, BHRE —HEKUCT PR ECE R 2 iy
INSEARIE AR . XA/ NSRS 2R AR H 2 3R, (2 2 MREE 3 MRDA B R AT DAREZY, S
& X/ INIL A ot 2 B ) BRAE 7 T K P € e el 2 1 v B R I AR T L e /D
BRI AR B Eany, WA LR En), A, RERMAEIE. 3. 55— KV Y2 RIEHER
s, I HERBE e m T —Rea g, FHIF RO 24 5 T R — KA
TEEEFEIBEMULF LA Jim 4R :
L NBE=HESS BT =3RS x40, FORE Ty i . XRIESHIEBGERRT 2. Hisg R
MALAE RS, BRI IR K KA R AR EXRR ALY G, IRAEE R 3
MR TR/ e, 9 ELICHE S Joh 28 1) S (A Sy BRAE 55— AR B R S R 2 P (B8 b, R38R
3.5 E—R, THEMNALT R— RAgaEAr, BB AT 28— AR B i ph 2 Ay . ATES
SRRV SEK=MEEESHL. ARSI R, 78RR )G, /NEERrEay
KSR
e
* Signal( ‘60 438 _DIK_ =3k _ Wi _ EA=¥_F5_0)
* Signal( ‘60 438 _DIK_ =3k _WiE _ M=% _F£5E _0)
Parameters

¢ —CZSC %%

o di G di B K £

o zdf 5] 1 FEECH 5 R K ZeikikiE, 547 BP

Returns

ETF R B =R AR ISR
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jec_san_fa_V20221118

czsc.signals.jecc_san_fa_Vv20221118 (¢: CZSC, **kwargs) — OrderedDict
LTt & TR
SRR " {freq}_D{di}K_ =3k A”
BT =IRBE ML LA i i 4k :

L se B R — MR R AL 2. FERXR K KRIYPHLZ G, BERE — RO M sl 5 ) 2
ANSERIE IR o A/ NS R R S BAR KO 2 3 AR, (HU 2 AR 3 ARDA LR T AR, &P
s FBERCHE /NS I e B A b Je) FRAE BT B G i e 2R A s BRI R TE L 2 9. 7
IR BE R DR F n), WAL AR, A, RO RIMA. 3. &5 KW Y 2R IRER
H OSSR, I HE AL T R KA, R HI TR B 24 8 Tl — KA o

FREZIEBAMELF LA i gk

L T =SS B =38 se A i ey, ATy A . XSS BGERR AN - 2. i3
MAET ST, R R KR L. XRS5, REEE KL 3 1R
MRUC T/ NS AR, 5 ELICRIE A 2 1) S PRI Jm) FRAE 5 — IR I A O L 2 Y (38 b R4
3. K, IR ART Al KA, HF B BART 50— R s e i A . AIERS
YR BBESE K =AEEEEML. ARSHEEEER, EE - MRKERZE, DNEAEEiay
KSR

5504

Signal( ‘60 434 _DIK_ =¥ A_ FT=% 8K_{f& 0" )
* Signal( ‘60 43#h _DIK_ =¥k A_ FFF=% _6K_{T% 0" )
* Signal( ‘60 434h _DIK_ =35 A_ FF=% SK_{F& _0 )
* Signal( ‘60 43#h _DIK_ =¥k A_ FH=% SK_{F&% 0" )
* Signal( ‘60 438 _DIK_ =¥k A_ FH=yk _6K_{F& _0 )
* Signal( ‘60 43#h _DIK_ =¥k A_ FF=% TK_{£& _0 )
* Signal( ‘60 43#h _DIK_ =¥k A_ FH=¥k TK_{F& _0" )
* Signal( ‘60 43#h _DIK_ =¥k A_ FH=% 8K_{Fi& 0" )
Parameters
e ¢ -CZSC %f%
o di 5 di BR K &
Returns

ETF R B =R AR RIS R
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jec_san_szx_V221122

czsc.signals.jec_san_szx V221122 (¢: CZSC, **kwargs) — OrderedDict

ZEES
SR {freq} _D{di}T{th}_ =E"
15 524

L i TR K i gl =45 A
fa's ik

e Signal( ‘15734 _DITI0_ =5 _ ¥ & _{£& 07 )

Parameters
e ¢ CZSC %%

o di fEHER di K 2

« th A, (h-)/ (- o) FLERHEK T th, 5 52
Returns
UM ZE R

jec_san_xing_xian_V221023

czsc.signals.jecc_san_xing xian_Vv221023 (¢: CZSC, **kwargs) — OrderedDict

P&
LB (freq)_D{di TH{th)_ 44"
AT

* Signal( ‘15 73ph _DSTH200_ /24 _ W2 _ L £ 07 )
* Signal( ‘15 73fh _DSTH200_ fE4k _ W2 _ T _ (LR 07 )

Parameters
« ¢ CZSC %%
o di EHCE di IR K £
o th-n[EIE, TRABIE AR, RPN

Returns
DIL L L5 R
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jec_shan_chun_V221121

czsc.signals.jecc_shan_chun_v221121 (c¢: CZSC, **kwargs) — OrderedDict
WITER, Fon =B =)DES
SHUNT: " {freq) _D{di}B_ LLiJI1FEAS”
iz

L =INTEES— BN, ATEEMR T —Fp ERE AR . RT3 585 =K H— At
B Bl ok, S A AN m O T 7 =k, AR, IR A = IR S
T o 2. SNRFESIE I & = ISR Sl . AET 5585 = R B R K-E, g
T IERIEE . TG RGN RIS K, A REIESRAFE E 258 il

(FelES
* Signal( ‘15 438 _DIB_ IWJIERS _ =1 _EE L& 07 )
o Signal( ‘15 43h _DIB_IJIES _ =) _EE _£&E 07)
Parameters
» ¢ -CZSC X%
o di kIR EECR di 2

Returns

PSSR

jec_szx_V221111

czsc.signals.jec_szx_V221111 (c: CZSC, **kwargs) — OrderedDict
s
SRR " {freq}_D{di}TH{th}_ k"
{52
, TFEREL, (h-)/(c-0) FWAEXMERT th, Bic==02. KIE+FLk, ETRLIMK; ZMt+F
%% AR L, TEARK:

5554

* Signal( ‘60 438 _DITHIO_ }-¢£& _ #5522 _dbh (£ 07 )
* Signal( ‘60 438 _DITHI0_ +54k _ +F& (TR _ & 0 )

* Signal( ‘60 438 _DITHI0_ 54k _ I+ _(TE _ & 0 )
* Signal( ‘60 438 _DITHIO_ ¢4k _ i+ TR _{EF 07 )
* Signal( ‘60 438 _DITHIO_ ¢4 - KE+5 _ER (£ _0")
* Signal( ‘60 438 _DITHIO_ +7&k _ 74 _ by _ £ 0

* Signal( ‘60 438 _DITHI0_ +&k _ s +54 _Jby L5 07 )
* Signal( ‘60 738 _DITHI0_ +7& _ KR+ _Jbr £ 07 )
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Parameters
« ¢ CZSC X%
« kwargs -
- di: FIEEE di PR K &
— th: AIAE{E, (h-1)/ (c - o) FLEXFERT th, HE R +FLK

Returns

jec_ta_xing_V221124

czsc.signals.jecc_ta_xing V221124 (¢: CZSC, **kwargs) — OrderedDict
AT
SRR {freq)_D{di}K_ £HIE”
554
1. ERFIM K Lpyseikik
2. Hk bk, BK R, HoEm s, BEASRTERERANRRE, BIET; k2, K.
o5&
* Signal( ‘15 43 _DIK_#H _ TiHs _6K_ (T3 _0°
e Signal( ‘15 /%P _DIK_ 3 _ T _9K_{£= _0°
e Signal( ‘15 43%h _DIK_ ¥ _JEH _TK_{T5 O
e Signal( ‘15 /3%f _DIK_ B _ THHEE _SK_ £33 _0°
* Signal( ‘15 4340 _DIK_E _JE# _SK_{E& _0°
e Signal( ‘15 /%P _DIK_ 3 _JRH _SK_{£= _0°
e Signal( ‘15434 _DIK_ B _JEH _6K_{F= O
e Signal( ‘15 /30%f _DIK_ 3B _ THEE _TK_ £ _0°
* Signal( ‘15 434 _DIK_ 5 _ TiHs _8K_ {13 _0°
e Signal( ‘15 /%P _DIK_¥H _JRH _9K_ 1= _0°

~ N~ O~ O~ O~

Parameters
e ¢ CZSC %4
o di fFIFER di B K £

Returns
aviIES
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jec_ten_mo_V221028

czsc.signals.jecc_ten_mo_V221028 (c: CZSC, **kwargs) — OrderedDict
TS aEkE: 1R
SR {freq}_D{di}_ FIRIER”
BB, A7 5D b
L RPN, WU AAAEWI s EI S (BHERIERS) siTBES (FikERES)
e, BRI E S R R .
2. ﬁ&%ﬁéﬂﬂﬁ%ﬂﬁm%éﬂﬁi B TR 2R 1) S A DA 2 7 1 S AR e e SR (HR AR —
T EAIHIA I R .
3. ﬁ/ﬁﬁ%ﬁé’]“#/\iﬂiﬁﬁﬁg/ﬁi{ﬂiﬂ@%ﬁ@{‘ﬁfio

ARG S I
* Signal( ‘15 738h _DI_AEIEE 2 _ BEYATE _TE 07

* Signal( ‘15 438 _DI1_#FIBAS _ R _ Ak _ E,m _
Parameters
« ¢ CZSC %%
o di R di IRK 2k

Returns

ﬁ/i //u\ JJ'J

jec_three_crow_V221108

czsc.signals.jcc_three_crow V221108 (¢: CZSC, **kwargs)
=R, TR S
SR {freq} _D{di}_ = H 57"

558
i@ﬁtﬂfﬂTE*&ﬁiMFVﬂ’J’éﬂﬁkﬂéﬁ, TR OIS AT A AL T I — DR e 2 A,
T FAB M= R SEEES 20 = H BRI P RS RS — MRS &I T 2 B ik 2

SR RSP 3. A P, HEARMAUG KA 4. ATFA TEL, (Hi
ARG 5. %A5 T HBAERT BTG
=54

* Signal( ‘30 73 _D1_ =57 _ g2 _ HH_AEE 0 )

* Signal( ‘30 734 _DI_ =HI5% e _ s _AEE 0

* Signal( 30 738 _D1_=HI55 B2 _ 2R _ AR O’

Parameters

e ¢ —CZSC %%
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o di —#4E{H di R K £k

Returns

jec_two_crow_V221108

czsc.signals.jecc_two_crow_V221108 (c: CZSC, **kwargs)
P
SRR " {freq}_D{di}K_ P H 5H5”
fivsiesi:
L AR T EIE S
2. R K L HKIH;
3. BT K kA IHRE , W R B0
4. MW K LFRFERIGE, BAH TR KL, TSR K LIEmn B
(GRE2IEE
* Signal( ‘60 438 _DIK_PHHSH F2 _ALE _EE _0)
Parameters
e ¢ CZSC X%
o di —PEZE di R K £

Returns

jec_wu_yun_gai_ding_V221101

czsc.signals.jecc_wu_yun_gai_ding_ V221101 (¢: CZSC, **kwargs) — OrderedDict
LR, sk BikE
ZHAEMN 7 {freq}_D{di}Z{z} TH{th}_ 5= & Ti”
f5'oi2i:
L YERERET EIHES, B KRR X TR
2. Hl— K2R H Ak, e KIHZ .
3. BREEHIT, T T E— R
4 MRIBAEHTAROPAT, EA R T LA —KI K 2N . —RESRS RN Tl — K
PHEL SR 50% .
i w il
s Signal( ‘ H4k _D5Z500THS0_ 5 =361 _ WE _E&E _{F& 0 )
Parameters

¢ ¢ -CZSC %%

o di —f5%LEE di fE K £k
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2 A, iR LK SRR (U -TFELDT) 746 10000,

500 F7m 2Dk 5%
o th-A[HEI(E, 24 RICEM IR AR — RIS B A 43 b
Returns
7 35 TR | 45 5

jec_xing_xian_V221118

czsc.signals.jecc_xing_xian_Vv221118 (c¢: CZSC, **kwargs) — OrderedDict
HIEAS

SR (freq)_D{di} TH{th}_ EI¥L"
WIBR, FIWkaE:

L JHIH R :
WG 1o — R KR O, BRIk i R E ALk 2. — MV SEE,
H HESH— RS RIS GX PRI T A BB . DR ERE
FITHER T YRS TS E AR RE AR 3. — IR @SS, B R i) EHEIER] T
B asciiz N, REERIEESH M. XRIZ LB 20 T 334

TR R RIS, S Mk (RIEZ) ek, 558 =AM A Sk 184 fr
Mebas . RPEFRAVER:, HIERCA X MRS BEES, Pt SRS B S SAR T .
HyvE R, 5 R Y PR HﬁﬁﬁﬁW@%fE%%Aﬂ —RERE
B 2
2. WA
a. HISREE— MR-G5 AR AR, R TR S AR A SR R AR R
b. QSRS AR Z AU 1) R ERIRFLAGE — AR 2 ) SE A
c. WREE—AREFI LAY S BB, 1A AR Z A S S AR . IR Z Al S5 A IR Bl ) IEAE
WS, BT ST T SRSl g A 5
3T TFHEERE
HEFME SRS, BRI RGBSR, RAZRNESE, i1
Tk, WP EERES
4. T FEHE
TR EIEESY, MRS (B =AU S i 58 g pdk) 22—k, WEch+
TRUEES
(EReZlE:
* Signal( ‘60 734 _DITH2_ BIPZ _ M E L& (L& _0")
* Signal( ‘60 73#h _DITH2_ BPZ _ BWIE (L& L& _0")
* Signal( ‘60 73#h _DITH2_ EBL _ JFHIE _ HiE 5 (L& 0" )
* Signal( ‘60 738 _DITH2_ BB _ W& E _ hE+% _fEE 0" )

Parameters
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e ¢ CZSC %%
o di fAELER di PR K £
o th eSO Y HI SR 2 DA

Returns

=V 2 A ELE S

jec_yun_xian_V221118

czsc.signals.jec_yun_xian_Vv221118 (¢: CZSC, **kwargs) — OrderedDict
o
SR {freq) _D{di}_ 24"

EEE: o T H KGR, B2 KB GRE, WENMR, AE KL, £ P,

$—H KR, 5 BT OAES — B OrisdRiBz i, SAFHZ, BUR

AR B R
* Signal( ‘60 4yf _DI_ %tk F%s (L L 07)
* Signal( ‘60 4yf_DI_%tk F% {LE L 07)

Parameters
e ¢ -CZSC %4
o di —FIHCR di B K £

Returns

ZRLPRIEE R

jec_zhu_huo_xian_V221027

czsc.signals.jec_zhu_huo_xian_Vv221027 (c¢: CZSC, **kwargs) — OrderedDict
SRR, TTEREE R
ZHRR " {freq}_D{di}T{th}F{zf}_ filt kK £”

Y H s
« Signal( ‘60 4> _DIT200F500_ il k2 _ 2 _ KUph _ {53 0 )
* Signal( ‘60 438k _D1T200F500_ ik & _ 6 & _ fiEs% _ L5 0 )

Parameters
e ¢ —CZSC X%
o di —EHCH di IRK £
o th-nJPE{E, TRPAEESAHIIMGE, REMAL N

RS SRe, Br Bt
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- z£ A[VHIE, EGIEEK/N, A BP
Returns

bk R BIEE R

jec_zhuo_yao_dai_xian_v221113

czsc.signals.jecc_zhuo_yao_dai_xian_v221113 (c¢: CZSC, **kwargs) — OrderedDict
R, vtk FIL
SRR " {freq}_D{di}L{left}_ fEfEire”
B e b o

P AT B — AR BRI o KR TS AR B G b 2k, HIT v A2k
B (8, SRS UARIER T2 4), R T—i b, Wit (0T s A Bei
54
CEEReZIE

* Signal( ‘60 73ph _DIL20_ $2fEA7 4k _ FHigk _ k% L8 07 )

* Signal( ‘60 73-#h _DIL20_ A4k _ HZ LML _{E& 07 )

Parameters
+ ¢ -CZSC %%
o di —{EHCH di iR K £
o left —A di A S left AR K 28

Returns

PR R I A5 2R

kcatr_up_dw_line_V230823

czsc.signals.kcatr_up_dw_line_Vv230823 (c: CZSC, **kwargs) — OrderedDict
I ATR BIRM S BN, BRIl 2 ook ik
SHEN:” {freq}_D{di}N{n}M{m}T{th}_KCATR £ %5 V230823”
ERefes &

SHMATRL, A AR s T R, AR RIORIRA IR, X B ate SRAE PR
R SR, IR AGHT LIS, KA MR,
(FReZiE

* Signal( ‘ H%: _DIN30MI16T2_KCATR £ %5 V230823_ F% _ (L% _fE& 07 )

* Signal( ‘ H % _DIN30M16T2_KCATR £7%3 V230823_ F4s _ (L% _ £ 07 )

Parameters
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s ¢ CZSC X%
* kwargs - SHF M
- paramdi
Fo9 A EIEGE IR K
- paramn
HE K R BOE T ATR 115, BRAH 30
- paramm
PRI K LRI TR, BACH 16
- paramth
Mg ATR HIREEL, BRIAK 2
Returns

(ERERVi 2

ntmdk_V230824

czsc.signals.ntmdk_V230824 (c: CZSC, **wargs) — OrderedDict
NTMDK Z 54545, TiRkE : R
BRI {freq)_D{di}M{m}_NTMDK %25 V230824”
fo' 84
AR S RE B IR R R, W TR E—aiE: B B H HRe R, I8 fES R 8o e
AN FI M H BUCRE M EA T R, AR ZEMEIE R 23T, 2 283k oT.

fissspide:
* Signal( ‘ HZk _DIMIO_NTMDK £ 75 V230824_F=%5 LR L& _07 )
* Signal( ‘ HZ& _DIMI0_NTMDK £ 75 V230824_FZ% (L& _{L&E _0 )

Parameters
o ¢ —CZSC %%

* kwargs SR 7L

- param di
RSB EECE i IR K 2
- param m
m KT
Returns
(ERCRSlEAES
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obv_up_dw_line_V230719

czsc.signals.obv_up_dw_line_V230719 (¢: CZSC, **kwargs) — OrderedDict
OBV RE&sfatr, TiEkd: M
SEREN:” {freq}_D{di}N{n}M{m}MO{max_overlap}_OBV fE& V230719”
i
OBV Rt A & MIEM A & (ks LI s &) MG & (ks TR Bsss & .
OBV /24 T IE A JE I SAC S i) B Al
1. 4eE X OBVM, OBVM & OBV 7 KIFEEFY .
2. FiE L4554 Signal line, X 4522 OBVM 10 RIWFEECF-1
Hy 17 K1 A1 T10 K] #ESE0, IRISRIAC S BRI CRIS R, B RN, OBVM X A2 &1
AL, TR AL G R S i .
FZ2 AN : 24 OBVM L% Signal line, JF£0r; 24 OBVM T %f Signal line, {3, XN A4
k.
e
* Signal( ‘ H£k _DIN7MIOMO3_OBV fe& V230719_F% 1% _£& 0
« Signal( ‘¢ HZk _DIN7MI10MO3_OBV fE& V230719_ F= _ % _{13 0

)

)
)

Parameters
e ¢ —CZSC %4
* kwargs -S4
- param di
Fo A EIREE  IRK 2
- param n
short % 1K/,
- param m
long % K/
- param max_overlap
FOITER, RRES K L.
Returns
(EREasSilERE
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obvm_line_V230610

czsc.signals.obvm_line_V230610 (c: CZSC, **kwargs) — OrderedDict
OBV RE&sfatr, TiEkd: M
ZHAEN 7 {freq}_D{di}N{n}M{m}_OBV f & V230610”
5724
OBV J8ARE AT A MIEM L AE i (s BT ac i) FIGm s i (ras NIRRT ) i isc it .
OBV g2/ T IE 12 5 B SAC & 1 Rl

B, RIEEAMSECA. nfm, I CZSC MR RPN K &, RIS OBV 41, e,
ﬁiﬂ% talib E‘:FEF‘E(J EMA ]Z]ﬁﬁ-%: OBV ?ﬁﬂﬂgii%a*uﬁqugﬁizﬁ%%%’ %E*ETEW%%Z?JEF@%E@
KNKFHAMEZHEZEES

KK https:/sOcqexuy3p.feishu.cn/wiki/CEMLwad46li 1sJZKT3IVcIK Awnte

CRezlEx
* Signal( ‘ H£ _DIN10M30_OBV fj
« Signal( ‘ H£ _DIN10M30_OBV fj

ER V230610_ A= _ LR _ R _07)
Ef V230610_ A% _ LA _{LE 0" )

Parameters
e ¢ CZSC %%
* kwargs Z4(FI

- param di

fE S THABU LR i AR K 2
- param n

short % 1K/

- param m
long % K/

pos_bar_stop_ V230524

czsc.signals.pos_bar_stop_V230524 (cat: CzscTrader, **kwargs) — OrderedDict
P IR ST N AR K2R A 1 4%
ZHM: " {pos_name}_{freql }N{n}K_ [l-4ii V2305224~
f5'Ti8h:
Z BB, RZNES K IR
L. NZIF R, R4 @R K &8 freql Bl NS K £, idh Fl
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2. F5X NAS K RBUERARAL, 124 L1, QSRESH OB L1, 1k 45
(GRZiE
* Signal( ‘ HZ&=KZk _ HZ N3K_ 114 V2305224 L3 b LR _ L8 07 )
* Signal( ‘ HZ&= K2k _ HEZ N3K_ 11 V2305224 23k bt _ LR _ 4T 07 )

Parameters
* cat CzscTrader %4
* kwargs Sl
— pos_name: str, JO{ESHIAR
- freql: str, Z57E1) K £k )5 ]

- n:int, [P K L5, BRiAHR 3

Returns
OrderedDict

pos_fix_exit_V230624
czsc.signals.pos_£fix_exit_V230624 (cat: CzscTrader, **kwargs) — OrderedDict

[F5E LEBI 1k 45, 1k d
SR (pos_name}_ [ {th}BP 1k5 1L _ i3 V2306247

i
WA S, AT h 4 BP, MR AT HURE th A BP, I
B
- Signal( 1433k _ [ 100BP ILZLIA _ 1135 V230624 £k L4 T _{ERE 07 )
=0

* Signal( ‘ HZ&=3KZ 3k _ & 100BP (R4 1145 _ 135 V230624_ =53k k4 _ATE (L& _0

Parameters
» cat —CzscTrader X%
e kwargs S - pos_name: str, FFO{ESHIZHR - freql: str, HBEH K L
) -n:int, [ ETERA K &A%, BRIAH 3

Returns
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pos_fx_stop_V230414

czsc.signals.pos_£fx_stop_V230414 (cat: CzscTrader, **kwargs) — OrderedDict
iz OO S R 23 B 145
SENEM 7 {freql}_{pos_name}N{n}_ [F3i V230414”
fisiesi:
Z K2, ez has kb ARiE
1. NZFF TR, FE4 X K LR freql Baai4k N AR EL, 1028 Fl
2. FFiE N AR R B AR, 08 L1, ARES ML T L, Ik
(G2l ES
* Signal( ‘ HZ _ HZ=3KZ 3k NI_ B V230414_ 31k LR _ & 07 )
* Signal( ‘ HZ _ HZ=KZ K NI_ B V230414_ =53k k0 _ AL _ R 07 )

Parameters
e cat —CzscTrader X4

* kwargs -S4 F M - pos_name: str, JFGES5MLTR - freql: str, AER K £LJH
] - n:int, [ ETERA S EANEL, BRI 3

Returns

pos_holds_V230414

czsc.signals.pos_holds_V230414 (cat: CzscTrader, **kwargs) — OrderedDict
O N AR K 2kl T M%%, WG
ZHUER - {pos_name}_{freql }N{n}M{m}_ &%l V2304147
i
LRI OEN N R K 2, THEBKIE, WREKIENT M%%, -
2. XHHMEZEE, WARFCER N K LHKIE/NT M%%, WEHEEARU, Fo%RE
(FReZlE+
o Signal( ¢ H£k=3LZ£ 3k N1_60 434 NSM100_ #a3Hlr V230414 L3058 _ T2 _fF&2 0 )
* Signal( < HZ=3KZ 3k N1_60 434 NSMI100_ %KWt V230414_ Z L RIF _ (TR _(E& 07 )
Parameters
e cat —CzscTrader X4
» kwargs S - pos_name: str, {55 HIZHR - freql: str, HEH K L
B -n:int, F/REE K &80, BUARN S, #0085 K LZ GG HIRNE S - m:
int, FKIESIE, BRIASH 100, FIRHKIE/NT 100BP B, 6

Returns
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pos_holds_V230807

czsc.signals.pos_holds_V230807 (cat: CzscTrader, **kwargs) — OrderedDict
FOfE N MR K &ilai /T M%%, H2AHGEERT T%%, ~FofrAds
SEAENL:” {pos_name}_{freql }N{n}M{m}T{t}_BS #H g V230807”

1o 24
LA, IR NRK L2, BT M, WYCHFFGRER;
2. FFOMRRE G, WRTIHE TGRS, Ao, FREGERT TR, SFORAE;
3. RAFWIM S R TIUE R FFO)EEBAE R .
(FReZlES
« Signal( ¢ H4k =3 %3k N1_60 434 NSM50T10_BS il V230807_ £ 354 _ (3% _ £ 07 )
Signal(  H 2 =% %3k N1_60 4h NSM50T10_BS %fiBh V230807_ 233545 _ (T8 _ {1 _0 )

Parameters
 cat —CzscTrader X} 4
» kwargs S 47
— pos_name: str, O {ES AR
— freql: str, Z57ER K 2651
- noint, S/RPA K &8E, BN S, FoR 5 MR K &2 J5 IR HIWr

- mint, Waaf/NERfE, BRIAH 100, FoRUai/ VT 100BP W, 75 B4 kT
PRARER

- cint, BABGERE, BIAK 10, Frla kT 10BP B, WRLTGHRA

Returns

pos_holds_V240428

czsc.signals.pos_holds_Vv240428 (cat: CzscTrader, **kwargs) — OrderedDict
PRAR: FOJEER KRBT HA BP, HYHR IR T R KRB T%, FOLRA
SRR .7 {pos_name}_{freql JH{h}T{t}N{n}_ {74 V240428~
g
PAZSRRA BN B, TSR
1. NZLFF QAT R, TE4 @R K &R freql BB QIGRERER], 12k Y1
2. WM AT, it Y2
3R YL AT H, HY2<Y1*T/100, WPEOREA,
fas 5%
e Signal( ‘ H£k =% 3 N1_60 404 HI00T20N5_ {78 V240428_ 5348 AR _ 5 _AF 0 )
e Signal( ‘ H£E =% 3 N1_60 44 HIO0T20N5_ {748 V240428_ LI AR _ 5 _ 1% _ 0 )
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Parameters
e cat —CzscTrader %%
* kwargs - S F L
pos_name: str, JO{E55 MG R
freql: str, 25 K Z8JEH
hint, FRREA, H67BP, #RIAKN 100
tint, FHREFE T%, BRIAH 20
n:int, SR K 8o, BHAH S, 3R SR K & JaIHaG 1k

Returns
OrderedDict

pos_ma_V230414

czsc.signals.pos_ma_V230414 (cat: CzscTrader, **kwargs) — OrderedDict
FIBTIT G J5 2 TH MA 29D MA 194
SRS {pos_name}_{freql }#{ma_type }#{timeperiod}_ FFAHIRTS V230414
it
Z K IEERATY, RZ Ak IEE
L. NZLIFQRITR, LX) K &3 freql bmpmi4k N AR, 12k F
2. FFIE N AR BRI, 0o L1, 2R LT ISR T I Gomipg s, U k45
fa'g 5k
o Signal( ¢ H#k =3 &3k N1_60 4>8h #SMA#5_ FARAS V230414 23 _ FH4 _ (£ 0 )
o Signal( ¢ H4 =33k N1_60 4>8h #SMA#S_ HAIRAS V230414_ 233 _ BEmEIZ _f£5 07 )

Parameters

o cat —CzscTrader X4

e kwargs S - pos_name: str, JFO{ESHIZFR - freql: str, HEH K £LJFH
W - ncint, [ ETERA D BNEL, BUACK 3

Returns
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pos_profit_loss_V230624

czsc.signals.pos_profit_loss_V230624 (cat: CzscTrader, **kwargs) — OrderedDict

T QERT AR —EHE, 4 avr-rasms: s
SR {pos_name}_{freql }YKB{ykb}N{n}_ % 5 H. W V230624”

fH'o g

L3l ARV =abs(MN-IF G ) /absOF Q- 1EB14) * 10, B AR T—E RIE R A R vF
P
55504

* Signal( * HZGHIEZML _60 738 YKB20N3_ & 75 o FIWr V230624 253k 1 _ A& _ A3 _0

* Signal( * HZGBIEZM _60 738 YKB20N3_ & 75 o FIWr V230624 23k 1 _ A& _ 3 _0

* Signal( * HZGEIEZM _60 738 YKB20N3_ &7 L HINr V230624 2 kikby _AEE _AE7E 07

* Signal( ‘ HZGHIE M _60 738 YKB20N3_ 75 H KB V230624 253ikpr _ AR _EE 0

~ N~~~

Parameters
* cat —CzscTrader X4
* kwargs Sl
— pos_name: str, JO{ESHIAR
— freql: str, Z5ER K £

— ykb: int, BRI 20, F0R8 2 (5 &7 L, VAL H =abs(LH-TT- B ) /abs(OT
- 1R

= o int BRI 3 IEARIURGIT n >0 B ) e 1 A B e 5

Returns

pos_status_V230808

czsc.signals.pos_status_V230808 (cat: CzscTrader, **kwargs) — OrderedDict

Position SR RS

SHBUL: (pos_name)_ § (IR _BS i) V230808
fir S 2

RHEEMR O, HERIG: i, Fi .

5504
* Signal( * HZ = K23k NI_FFORAS _BS il V230808_ #f% _ L7 _ L& 07 )
* Signal( ‘ HZ&= L2k NI_FORAES _BS Hfill) V230808_ #745 _ fE _fE& 07 )
* Signal( ‘ HZ&= L2k NI_FHORAE _BS il V230808_ #¢ i _ (L& _ L& 07 )

Parameters
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e cat —CzscTrader %4
» kwargs S 4L - pos_name: str, Q{55 FR

Returns

pos_stop_ V240428

czsc.signals.pos_stop_V240428 (cat: CzscTrader, **kwargs) — OrderedDict
1B, #5354 NIRK &5, ZRBBmiiscs Lo ame, Fo
SRR " {pos_name}_{freql JT{t}N{n}_ 1l-4ji V240428~
RO
PAZ KB40, TR AR T

L NZITGRITR, TEAER K LR freql BRI N AR K LG HCHH close;
2. IEITHIAY unique_price 53, RBURTITQMAISIR, BFEHIEEIE ¢ MG 5

Y;
3. iR close <Y, WIFHEG.
155 h4e:

* Signal( * HZK=KZ 3k N1_60 74 TSNS_ 11451 V240428_ 253k (b _ AT _ £ 07 )
* Signal( ‘ H&=3£Z 3k N1_60 738 TSNS_ |14 V240428 Z kb _AEE _HEE 07 )

Parameters
e cat —CzscTrader X4
e kwargs —Z 47 L
pos_name: str, JF{ES LR
freql: str, 2@ M) K ZeJE 1
tint, JEHIZEE, BRIACH 20
n:int, FROFAT K &8, BOAN S, R SR K K2 J5THR AW

Returns
OrderedDict

pos_take V240428

czsc.signals.pos_take_v240428 (cat: CzscTrader, **kwargs) — OrderedDict
IEZE, FA NRK LG, Z3L50MRH I T AR R LSS SRR I T ARG RAZL, 6
SR " {pos_name}_{freql}T{t}N{n}_ IF% V240428”
o2

PAZ KRB, TR AR
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L MZKIFErUE N IR K dTThs, FHRFRML, ITREEN C
2. R C>=T, WILEP0.
(Eae2lEX
* Signal( ‘ H£t = %% 3k N1_60 4p8 TSNS_ 117 V240428_ %53k 112 AT _ T8 0 )
* Signal( ‘ H£k = %43k N1_60 4p4f TSNS_ |17 V240428_ 3L 113 (T8 _{TE 0 )

Parameters
e cat —CzscTrader %%
* kwargs - S5 F L
— pos_name: str, JTO{ES 4R
- freql: str, Z5%ERT K )55
- tint, fFEKZEHEILE, B3
- noint, SRR K &8iE, BN S, FOR 5 MR K &2 J5 IR HIWr

Returns
OrderedDict

pressure_support_V240222

czsc.signals.pressure_support_V240222 (¢: CZSC, **kwargs) — OrderedDict
SCHEIE 145 B V240222
SR {freq}_D{di}W{w} Sl BRIk _ SCfH ) V2402227
it
MEGEHN, MBS SEE AR R R, PRGBS B E RIS . DA RS IE A2
L 2 A B R ZE (A x MARTEZE A
2. 2R S v A T TR S
3. AR R ARAN S R R A 2E(EAE y D FRUEZEASE
a9 54
* Signal( 60 438 _DIW20 R il _ Sy V240222 Sy AR _AERE 07 )
* Signal( ‘60 438 _DIW20 mfimdailt _ SC ATy V240222 g _ALE _ AR 07 )

Parameters
e ¢ CZSC %%
* kwargs — i

Returns
SR
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pressure_support_V240402

czsc.signals.pressure_support_V240402 (c: CZSC, **kwargs) — OrderedDict
Y S 2 B V240402
SEET 7 {freq}_D{di}W{w}_ ZHEFE J1 V2404027
1o 24

T4 E K 4, W BSR4, FIRZiEunT
L B T AE S S PA R 2 B R R X TR A 5

2. YIRS 20 MR K R Rm L, AR Sz, AR SO

(CReZ1ES
* Signal( ‘60 /3 _DIW60_ S HET J3 V240402_ [E /107 _ 17 _ AT 0" )
* Signal( ‘60 43 _DIW60_ S #)T J7 V240402_ HEAT _ AT _{TE 0 )

Parameters
e ¢ CZSC X%
e kwargs —J;

Returns
ERERAGIEAT S

pressure_support_V240406

czsc.signals.pressure_support_V240406 (c¢: CZSC, **kwargs) — OrderedDict
SCHEE 124 B V240406
SR {freq)_D{di}W{w}_ SZH T V2404067
' &2 4:
XTEE K 4, FIWr@ B fEE 4k, FIR2iEan T

L Y EE N el 20 AR K iy e, WO ENAL R, e S

2. HBVFINT: B CTARE ISR 3 A L5
i sspide:

* Signal( ‘60 Z8h _DIW60_ 3744 1+ J7 V240406_ £ 3 _ B _(ERE 07 )

o Signal( ‘60 44F _DIW60_ SZH£E Jy V240406_ LN _ (TR _fER 00 )

Parameters
o ¢ —CZSC %%
e kwargs -G

Returns
SRR

220

Chapter 2. czsc api



czsc, Release 0.9.51

skdj_up_dw_line_V230611

czsc.signals.skdj_up_dw_line_V230611 (c: CZSC, **kwargs) — OrderedDict
SKDJ bl shfabs, Tk : Wi
SRR {freq} _D{di}N{n}M{m}UP{up}DW {dw}_SKDJ KL%z} V230611”
15585
SKDJ & tiplL i sh (B8535 KDJ), SKDJ iy K B KDJ i D, SKJ iy D E) KDJ (%) D Bk 5l

P49, FLE KDY, % DAOGL TS HK L5 DA, 24 D>60 (LTI K
T% D%

R 5ik:
* Signal( ‘ H%k _DIN233M145UP60DW40_SKDJ K/l 5h V230611_FZ% _ T _ (T3 0’

=z

=

* Signal( ‘ H%k _DIN233M145UP60DW40_SKDJ [t 5h V230611_ F25 _ (T8 _fT& _0’

)
)
Parameters
e ¢ CZSC %%
* kwargs -S4 M - iparam di: {55 S EEIECR i L K £ - :param n: B K £
B n WAFERT m*2 - cparam m: T EFE A SEL - ;param up: 55T -
:param dw: {55 FH2(H
Returns

(ERERAVIEAES

tas_accelerate V230531

czsc.signals.tas_accelerate_V230531 (¢: CZSC, **kwargs) — OrderedDict
BOLL Hfi Bl A8y s A 715§
SEREM:” {freq}_D{di}N{n}T{t}_BOLL Jili# V230531”

SRR
SE N AR K AR 1y, BRI EHRIAR T 2 A b, Sk, 2 s k.
i g4

Signal( ‘60 434 _DIN20T20_BOLL Jili# V230531_ 253kl _ R T#L _{F& _0°
Signal( 60 434 _DIN20T20_BOLL fiii# V230531_ 753K _ Bk R _ f£5 _0°
Signal( ‘60 434 _DIN20T20_BOLL fii# V230531_ £ 3L _ et i _AT5 0’
Signal( ‘60 43%h _DIN20T20_BOLL fii# V230531_ 30N _ KB HiL _ TR 0’

~ N~ ~—

Parameters
e ¢ CZSC %%
* kwargs Z4(FI

— di: FIHCH LR K £
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- n: B E dik (UET n IR K £

-t FE, BRI PR LR ¢/ 10 £, BRIA 20, RIETREAE(E
G AR 2 1

Returns
R EES 45

tas_angle_V230802

czsc.signals.tas_angle_ V230802 (c: CZSC, **kwargs) — OrderedDict
ERI LTI R T
SR {freq}_D{di}N{n}T{th}_ 2 A& V230802~
it
SENIFRE, LI 2 2 R R e A R AR 1 23 1) S A ) (s KAcRE) TR, iRy
ATER A BN T H0TE 9 2EM P9 EEN) 50%, Ml m FIChR 2 LE, TR EZLE.

g5k
* Signal( ‘60 434 _DINITS0_ 2 A V230802_ %53k _ (T3 _ {17 0 )
« Signal( ‘60 434 _DIN9TS0_ 4 V230802_ %3k _{T&E (L& 0 )

Parameters

* ¢ —CZSC X%

» kwargs —n: GITENHCE di: BEEJLE
Returns

(R BTIEAE S

tas_atr_V230630

czsc.signals.tas_atr_V230630 (c¢: CZSC, **kwargs) — OrderedDict

ATR i 5)j55 55

BRI {freq)_D{di}ATR{timeperiod}_ J5h V230630”

BT

ATR S 1 HABA & 7 A ARG EL 3R KN, X AMEIE T4 2
fa'g 54

* Signal( ‘ 4k _DIATRI14_ k3 V230630_%5 7 )2 _{Fi& _{F% 0" )
* Signal( < H#: _DIATRI14_ 5 V230630_ % 6 |2 _ L& _{T%& 0 )
* Signal( ‘ 4k _DIATRI14_ 5 V230630_ 45 8 22 _ L& _ T 0" )
o Signal( ‘ H4k _DIATRI14_ J5h V230630_%5 9 2 _ & _{F3 0" )
* Signal( ‘ 4k _DIATRI14_ %3 V230630_ %5 10 )2 _ £ _ 1% _07 )
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* Signal( ‘ H4k _DIATRI14_ i3 V230630_%5 5 )2 _ &% _ % 0" )
» Signal( ‘ H£ _DIATR14_ J5h V230630_ 45 4 2 _{E3% _ (£ 07 )
« Signal( ‘ H%k _DIATRI14_ Ji3) V230630_ %5 3 |2 _ (T8 _{T% 0 )
* Signal( ‘ H#k _DIATRI14_ %3 V230630_%52 )2 _ (£ _{F5% 0’ )
* Signal( < H#: _DIATRI14_ 5 V230630_ %5 1 |2 _ T8 _{T& 0 )
Parameters
e c-—czsc X
* kwargs —
— di: FEGE iR K
— timeperiod: ATR F5FRrAGZS %K
Returns
(ERea=i

tas_atr_break V230424

czsc.signals.tas_atr_break_Vv230424 (c¢: CZSC, **kwargs)
ATR ZE8§
ZRSAR : {freq}_D{di}ATR {timeperiod } T{th} 28 _BS il V230424~
fa'Tigh:
1. DA ATR hy Bt i e 8 28
2. close [a]_F 2% LL + th * ATR, FZ£;
3. close [ F2ff HH - th * ATR, HF%S
fa'g 54
e Signal( ‘ H£k _DIATRST30 %8 _BS #i V230424_F7%5 _ 1% _ A& 0 )
* Signal( ‘ H#Zk _DIATRS5T30 %) _BS #fiBh V230424_F % (T8 _{T& 0 )

Parameters
o o HEREE AR CZSC X4

» kwargs —HAlSEk - di: FIECEE di #R K £& - timeperiod: ATR #4143 - th: ATR
R, RiEEm ik
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tas_boll_bc_V221118

czsc.signals.tas_boll_bc_V221118 (c: CZSC, **kwargs)
BOLL ¥ 5t 4 Bl
SENEN:” {freq}_D{di}N{n}M{m}L{line }#BOLL{timeperiod}_ #54th V221118~
(ERee2 ot

i n ANRARMANE m ASFIHAR, 35 m AR, O 0 ASEIIABCR B, X2 BOLL —3% (JiE
HRFEh) {55, DRI .

&9 54
e Signal( ‘15 438 _DIN3MIOL3#BOLL20_ 55 V221118_ —3& _ L& _ L& 0 )
* Signal( ‘15 43l _DIN3MIOL3#BOLL20_ 755t V221118_ —3K _ (£ _{£& 0’ )

Parameters
* ¢ —CZSC X%
di 4G di K &
* n it n EM
m 1T m > JE 1

Line #41JLA L AL

Returns

tas_boll _cc V230312

czsc.signals.tas_boll_cc_V230312 (¢: CZSC, **kwargs) — OrderedDict
ZaEWMYMES, TE Rk
SHAREM:” {freq}_D{di}BOLL{timeperiod}S{nbdev}SP{sp}_BS #{ V230312”
f5'Tighi:
L RAEmARE BRIV, HEkmh&—g i, B2 RZ, BZ.
fe'gh3:
* Signal( ‘15 434 _DI1BOLL20S20SP400_BS 4B V230312_F% _ L5 _{£& 0 )
e Signal( ‘15 434 _D1BOLL20S20SP400_BS %l V230312_F% _fT5 _ T2 _0 )

Parameters
¢ ¢ -CZSC %f%:
» di SR R K
* sp{FELAEL, Hfi: BP; 1BP=0.01%

Returns
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tas_boll_power_V221112

czsc.signals.tas_boll_power V221112 (c: CZSC, **kwargs)

BOLL #5875 55
SRR " {freq}_D{di}BOLL{timeperiod}_ ##55 V221112”
fi's 2.

1. close KRFHZk, £k Rz, &3k
2. close #Bi3#L 3, #oR, DAMLEHE
s Hlk:

o Signal( ‘15 434 _DIBOLL20_ 3155 V221112_ 253k _ #3180
o Signal( ‘15 434 _DIBOLL20_ 3155 V221112_ 253k _ 5% (T _0°
* Signal( ‘15 /34h _DIBOLL20_ 55 V221112_ %53k _ i@k _ T3 _0°
* Signal( ‘15 434k _DIBOLL20_ 55 V221112_ &3k _ 5% _{T3% _0°
* Signal( ‘15 434 _DIBOLL20_ 3155 V221112_ 233k _ Wik _ (T3 _0°
« Signal( ‘15 434 _DIBOLL20_ #55 V221112_ &3 _ ## _{F3% 0
* Signal( ‘15 734k _DIBOLL20_ 355 V221112_ &3k _ i@ _{E3 _0°
e Signal( ‘15 434k _DIBOLL20_ 55 V221112_ &3k _ ik _ {13 _0°

~ O~ O~

Parameters
o ¢ -CZSC %%
* kwargs —HAWSHL - di: {F5 VT 5HULEEES § L K £ - timeperiod: BOLL f5#5 1
NG
Returns

S

tas_boll_vt_V230212

czsc.signals.tas_boll_vt_v230212 (¢: CZSC, **kwargs) — OrderedDict
PA BOLL i A i £ 25 #5155
ZENENL 7 {freq}_D{di}BOLL{timeperiod}S{nbdev}MO{max_overlap}_BS #llj V2302127
iz
1. 5%, MHBENMTE L3 Ty, Bk max_overlap MR K £k 2 /D — NN ERTE 3T J5s
2. F&E, MHWEMAETH T, HAk max_overlap MR K 2k p 2 /D —NIEANERLE T35 s
fe'ghd:
« Signal( ‘15 /3% _D1IBOLL20S20MOS5_BS 48 V230212_ F= _ L& _1= 0 )
e Signal( ‘15 434h _D1BOLL20S20MO5_BS il V230212_F%£ _ & _F= 0 )

Parameters

e ¢ —CZSC X%
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o di fES I RAEUREIECE i IR K 2

Returns

tas_cci_base_ V230402

czsc.signals.tas_cci_base_V230402 (¢: CZSC, **kwargs) — OrderedDict
CCI £hlif55
ZENEML :” {freq}_D{di}CCI{timeperiod }#{min_count }#{max_count}_BS % V230402”

15524
1. CCI #4: KT 100 Bk EK T min_count, /M- max_count, HZ; N2, BZ.
(FZIES
« Signal( ‘60 734 _DI1CCI14#3#6_BS %) V230402_ 733k % _ {8 O

~ N~

« Signal( ‘60 434k _DICCI14#3#6_BS #iBj V230402_ £33k (T35 _ (T3 _0
Parameters
+ ¢ CZSC X%

* kwargs S - di: int, BRIA 1, BIECEEJUR K 26 - timeperiod: int, BRIA 14, if
& CCI 4 )53 - min_count: int, BRiA 3, CCI &4 KT 100 1974 - max_count: int,
B\ min_count+3, CCI L KT 100 kAL

tas_cross_status V230619

czsc.signals.tas_cross_status_V230619 (c¢: CZSC, **kwargs) — OrderedDict
0 4l BN AL UK BOT A5 5 R BTk
SRR -7 {freq}_D{di}MACD{fastperiod }#{slowperiod }#{signalperiod}_ 4%t ¥ V230619”
i
BT MACD $55741 0 A Lo AT GBS LK 42 SAPESL , 459 ORI A5

15 I Fk:
* Signal( ‘ H%k _DIMACDI2#26#9_ £:%F X V230619_0 il F3E 45 2 Rk _ fF8 _ 5% _0’
* Signal( ‘ H4k _DIMACDI2#26#9_ 43X V230619_0 i N4 45 1 Rk _ (18 _ (T _0’
* Signal( ‘ H%k _DIMACDI12#26#9_ 4:%F X V230619_0 #li FFE X4 1 Ik _ T8 _{T& _0’
e Signal( ‘ H%k DIMACDI2#26#9_ 45X V230619_0 #li R4 Wi 2 I _TE _ L& O
* Signal( ‘ H4i _DIMACDI12#26#9_ 4% X V230619_0 #li L 45 2 Wk _ 755 _ {Fi& 0’
* Signal( ‘ H4i _DIMACDI12#26#9_ 4:3E X V230619_0 #li N 4x 45 3 Wk _ £ _{F& 0’
« Signal( ‘ H%k _DIMACDI2#26#9_ 4%t X V230619_0 #ll M3 & 1 %k _ (T3 _{E7% 0
e Signal( ‘ H%k DIMACDI2#26#9_ 45X V230619 _0 #ll 4 Wi 1 Rk _(EE _{EE O

~ N~ O~
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* Signal( ‘ H4 _DIMACDI2#26#9_ 4:%¢ ¥ V230619_0 Bl FHE 55 3 R _ T3 _ £ 07 )
o Signal( ‘ 14 _DIMACDI2#26#9_ 4:%% X V230619_0 #l R4 5 4 Ik _ T3 _ T35 07 )

Parameters
e ¢ CZSC %%
* kwargs - 247Ul
- param di
fE S T AEO R EIECE | R K 2
- param fastperiod
MACD £ J 38

- param slowperiod

MACD 1§24 }1]

- param signalperiod
MACD {554 J&l 3]

Returns
ERERAEHIEEE S

tas_cross_status_V230624

czsc.signals.tas_cross_status_V230624 (c¢: CZSC, **kwargs) — OrderedDict

S VSR 3 B8, DABOICHISE MACD % 53 IX 7Tk - k758

SN {freq}_D{di}N{n}MD{md}_MACD =7 ¥ $(&& V230624”

it

1, R E O Bl BN e U, RS A CEEMIEIIES, MU AHMESRENES 2. &

BRI BOR B RSN Y. 0 Bl b —E @5 —IRSRIE S, T4, JESEAE R

B SUBEAH HOR I R AHSE B R 1, ANREH L >=2 i1 0L, ORIz .
s B4:
e Signal( ‘ H£k _DIN100MDI1_MACD %z ¥ $j(3= V230624_0 %l F4: Y5 1k _0 #h EAEXEE 1R _ 4T

0
Signal( ‘ H £k _DIN100MDI1_MACD 37 ¥ 3 & V230624 _0 il -4 X 55 1 ¥k _0 Bl FFE X5 2 vk _ AT
H_0)
Signal( ‘ H%k _DIN100MD1_MACD %z X %& V230624_0 i N4 X5 0 R _0 B FPEX S 0k _1F
H_0)
Signal( ‘ H £k _DIN100MDI1_MACD 37 X 3 & V230624_0 i R4 X 55 1 ¥k _0 Bl RFE X5 0 ik _ 1+
2_0)
Signal( ‘ H#k _DIN100MD1_MACD %z Y %i& V230624 0 i R4 X5 1 R _0 B FPEX S 1R _1TF

B0
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« Signal( ‘ H4: _DIN100MDI1_MACD 2%z 4 V230624_0 il F 4 U4 2 vk _0 Bl FAE L4 1 3 _4E
B_0)

« Signal( ‘ 14k _DIN100MD1_MACD % i V2306240 il F4: 45 2 Y _0 Bl F A8 45 2 Wk _ 4T
B_0)

« Signal( ‘ H4: _DIN100MDI1_MACD 2%z 4 V230624_0 i F 4 U4 3 v _0 Bl FAE 45 2 % _AE
B_0)

« Signal( ‘ 14k _DIN100MD1_MACD % 5 V2306240 ffi |4 45 0 e _0 138 45 0 vk _ 4
2_0)

« Signal( ‘ H4: _DIN100MDI1_MACD 2%z 4 V230624_0 %l 4 45 0 v _0 Bl 138 &5 1 ¥ _4E
=_0)

« Signal( ‘ 4k _DIN100MD1_MACD % 3 V2306240 il F4: 45 3 ¥ _0 Bl F A8 45 3 Wk _4F
2_0)

« Signal( ‘ H£: _DIN100MDI_MACD % 4 V2306240 il 4 45 4 ¥ _0 Bl FAE 45 3 I _ 4%

H_0)

Parameters
e c—czsc WE
* kwargs —
— di: {H55E 1 MR K 42
- m A dik BRI n B K 2 (R TR, B4 SRS £ 0
HPA G B )
- md: FLEht IS, SVE X Z MRS B/ T Re B, R ems (sl
B HF, /MEADNT 1)
0l R &t SUIRME R, 5HABE S AR Bi#AE
Returns
555

tas_cross_status V230625

czsc.signals.tas_cross_status_V230625 (¢: CZSC, **kwargs) — OrderedDict

G 29 SR B, DAROICTSE MACD 2653 IS TR - 57800

S (freq) _D{di}N{(n]MD{mdJ{j)}S{s}_MACD % Xht V230625

it

L R jo S se BRI LIS XL 2 IR 5. PR e, I AL
SRR AIE, B8R 0.

i gl
* Signal( ‘15 Z34h _DIN100MD1J3S0_MACD 3z S E& V230625 _0 3l N56 3 IR& L A)G _1E% _ 1%
0

228
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e Signal( ‘15 434 _DIN100MD1J3SO_MACD =37 X & V230625_0 #l 56 3 IR& X AJG _ T3 _ 1T

B_0)
Parameters
e c—czsc WE
* kwargs —
— di: FEEE IR K 2
- & UEE
- st JENHE
- n: M odik AEFTE n AR k & (MBUE N TR 2R, RS AalEuRG B 0
AR EdE)
- md: FLEhd IS, SV Z MRS B/ Re B, R ams (b2l
BeHLah &, I/ MEA DT 1
0l F &t CIRSE R, 5HAME S AR B#AE
Returns
fr s

tas_double_ma_ V221203

czsc.signals.tas_double_ma_Vv221203 (¢: CZSC, **kwargs) — OrderedDict
X% 25 ki {E
SEAREM:” {freq}_D{di} T{th}#{ma_type }#{timeperiod1 }#{timeperiod2}_JX H ) V221203”
i i
1. mal >ma2, £k; Kz, %5k
2. mal BJF ma2 WEEERT th, 8% Rz, 55%
(ERe2lES
o Signal( ‘15 434 _DITI0O0#SMA#5#10_JX #igh V221203_ %53k _ 5% _ &% _O°
* Signal( ‘15 734 _DIT100#SMA#5#10_JX #illh V221203_ &3k _ 553 _ T35 _0°

* Signal( ‘15 438h _DITI00#SMA#5#10_JX i fl) V221203_ %3k _ ¥ (T 0’
« Signal( ‘15 44 _DIT100#SMA#5#10_JX %5 V221203_ 253 _ #g% (T3 _0°

~ N~ ~—

Parameters
« ¢ CZSC #f%
* di {5 ST RAEUREECE R K &
*+ ma_type LKA, WIE ma_type_map ] key
* ma_seq P HLIT S HIM, PREAERT
th -mal # Lt ma2 (IEESE(E, R BP
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Returns
(EREa bl

tas_double_ma_V230511

czsc.signals.tas_double_ma_V230511 (c: CZSC, **kwargs)
XU L4 LS ) 55
SENENL 7 {freq}_D{di}#{ma_type}#{tl }#{t2}_BS #Hgh V230511~
fir S 2
Lo L S 2 RIS, HAMA K SRR, R
2 o HMIBATR S @ I, FL4H K ARSI, s
fissspide:
e Signal( ¢ HZk D2#SMA#5#20_BS 48 V230511_F= _ & _£52 0 )
e Signal( ¢ H£k _D2#SMA#5#20_BS il V230511_FZ£ _F—4 _F= 0 )
* Signal( ‘ H%k _D2#SMA#5#20_BS 4fiBih V230511_FZ£ _ (L& _{T& _0 )
* Signal( ‘ H%k _D2#SMA#5#20_BS #jl) V230511_ F2 _5—A~ _{E& 07 )

Parameters
o c Sl E AR CZSC X4

* kwargs —H S EL - di: FEEE di 48 K & - t1: 2k 1 B - 2: B/ 2 B
- ma_type: WM 4 MA, EMA, WMA, DEMA, TEMA, TRIMA, KAMA,
MAMA, T3

tas_double_ma_V240208

czsc.signals.tas_double_ma_Vv240208 (c: CZSC, **kwargs) — OrderedDict
W2 23 (5%, b)) V240208
SR " {freq) _D{di}N{N}M{M} 3£k _BS #fjl V240208”
5524
1 i 3 M4 Xk, BHE_ BRI, 25008 X1, X2, X3
2. PAZAB: X3 F X1 e, H X2 s i
T Hk:
* Signal( ‘60 434 _DINSM21 W4k _BS #iBh V240208_ %3k T8 _ & _0° )
* Signal( ‘60 434h _DINSM21 A4k _BS %ijH) V240208_ 253k _ (£ _ £ 07 )

Parameters

e ¢ CZSC %%
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» kwargs —ZHIXE
— di: int, default 1, FHI%5E JLIR K 2k
— N: int, default 20, {2k 31
— M: int, default 60, 5 £& J& 1]

Returns
LR

tas_first_ bs_V230217

czsc.signals.tas_first_bs_Vv230217 (¢: CZSC, **kwargs) — OrderedDict
WL G5 K RIEA)— K — 325 Bl W
SEREN:” {freq}_D{di}N{n}#{ma_type }#{timeperiod}_BS1 #{} V230217”
RRRTIE
L 11 N N K il 5/ T SMAS,  HF 28 st & i 60%, Hipah =R K &k,
wJE— M K &IHE SMAS |5, &%
2. Rz, B=.
ERErlES
* Signal( ‘15 438 _DIN10#SMA#5_BS1 #fjBj V230217_ —3E _{F& _{F& 0’ )
 Signal( ‘15 /3% _DIN10#SMA#5_BS1 §fllh v230217_ —3& _fF& _F= 0" )

Parameters
o ¢ —CZSC X%
* kwargs —
- dir FEEEIUR K 2, 1 Fonin—IRK &
- n: & HA/D
— ma_type: Y2k
— timeperiod: ¥J£; &
Returns
B
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tas_hima_V230301

czsc.signals.tas_hlma_V230301 (c: CZSC, **kwargs) — OrderedDict
HMA 272355, JiikdE: R
SENENL:” {freq}_D{di}#{ma_type }#{timeperiod }HLMA_BS %) v230301”
f5'Ti24:
L. M KT HMA and _F—AR K &S s/ T4k
2. g /NF LMA and _|—4R K 2l K54k
fe's Ak
« Signal( ‘15 434§ DI#SMA#3HLMA_BS %l V230301_F% (T8 _{Fi 0 )
e Signal( ‘15 /3% _DI#SMA#3HLMA_BS %l V230301_F% _fF& _£= _0" )

Parameters
e ¢ CZSC %%

* kwargs HAWSEL - di: [F5ITEBUEEIECE i i K 28 - ma_type: ¥JLAEA, W
752 ma_type_map H1] key - timeperiod: ¥k &1

Returns
(EREa A HIERE S

tas_kdj_base_V221101

czsc.signals.tas_kdj_base_Vv221101 (¢: CZSC, **kwargs) — OrderedDict

KDJ 4 L A55
SR 7 {freq}_D{di}K#KDJ{fastk_period }#{slowk_period }#{slowd_period}_KDJ %} V221101~
(CUFTE
LJ>K>D, £3%; Rz, 2k
2. J{HETTTH)
(EREYIEE

Signal( ‘15 4341 _DIK#KDJIO#3#3_KDIJ 4 V221101_ Z53k _ [a] K _{T% _O°
Signal( ‘15 434 _DIK#KDIO#3#3_KDIJ 4B V221101_ £k _|nj I _{T% _O°
Signal( ‘15 434 _DIK#KDIO#3#3_KDJ 4B V221101_ £k _ nj'F _{£& _O°
Signal( ‘15 4341 _DIK#KDJIO#3#3_KDIJ 4 V221101_ 753k _ ) b _ 1% _O°

e o
~ O~ O~

Parameters
e ¢ CZSC %14
o di FSIEEIEEEGE i IR K &

Returns
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tas_kdj_evc_V221201

czsc.signals.tas_kdj_eve_V221201 (¢: CZSC, **kwargs) — OrderedDict
KDJ WAE 1141155, eve 2 extreme value counts [ 4 FHRF 455

2 BB AR ” {freq}_D{di}T{th}KDJ{fastk_period}#{slowk_period }#{slowd_period }#{key} {H 2 fif
{c1}#{c2)_KDJ Feff V2212017
fi

1. K<th, idsk—RZ LGS, BLERIUEZIRKETE count_range JE[H , NHIAHEHHZKES:
2. K> 100 - th, it s¢—R a5 355, EL IS S5 RBAE count_range JEHE, MK EARE LGS
5503k

o Signal( ‘15 43#h _DITI10KDI#3#3#K {H 7MY 5#8_KDJ Ml V221201_ %3k _C5_{T#& _0’
o Signal( ‘15 43%h _DITI10KDI#3#3#K {55 5#8_KDJ #yff V221201_ £3k _C6_{T%& _0’
o Signal( ‘15 434h _DITI0KDIO#3#3#K {5 5#8_KDJ M ff V221201_ 253 _C5_{T& _0’
e Signal( ‘15 4>4h _DITI0KDIO#3#3#K {E55Mk 5#8_KDJ i ff V221201_ 253k _C6_ £ _0’
o Signal( ‘15 43%h _DITI10KDIO#3#3#K {H 73 5#8_KDJ M fH V221201_ 253k _C7_{1%& _0’

* Signal( ‘15 4> _DIT10KDIO#3#34K {H 781 S#8_KDJ #]{H V221201_ %3k _C7_{T%& _0°

~ O~ ~ '

Parameters
« ¢-CZSC %%
o di A5 S REULEIREE i R K 2
key -KDJ 475, WLAZK, D, J
AF ST EBUREECE i IR K 2

* count_range {5514 iiE

Returns

tas_kdj_evc_V230401

czsc.signals.tas_kdj_eve_V230401 (¢: CZSC, **kwargs) — OrderedDict
KDJ R fE T 815 5, eve J& extreme value counts ) 15 F R4 5

Z BB e ” {freq}_D{di}T{th}KDJ{fastk_period }#{slowk_period }#{slowd_period }#{key} 1H 28 ¥
{min_count}#{max_count}_BS i V230401~
i

L K<th, g% —RZKGT, ESHIUE S IRKEHE count_range {ll, WA EAME LGS
2. K> 100 - th, i — R 23k5 S, L PG 5 IRBUE count_range {EH, WHA N A R KIFS
o5k
« Signal( ‘60 434 _D1T10KDIO#3#3#K H 2<% S#8_BS #filh V230401_ 253k _ (T3 _ 1%
* Signal( ‘60 434h _D1T10KDIO#3#3#K {H 5 S#8_BS i) V230401_ &3k _ L7 _ T3

0’
0’

)
)

Parameters
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e ¢ CZSC %%

* kwargs —ZH(FM - dit {F5IFEHIEEISCEE | 1R K 28 - key: KDI{HAFR, 7]
LA K, D, J-th: {557 R EIECH i AL K 28 - min_count: JEZE H BUE 5K EL
(1) 5/ )MHE - max_count: ZELE H BUE SR EU) i KM

Returns

tas_low_trend_V230627

czsc.signals.tas_low_trend_Vv230627 (c¢: CZSC, **kwargs) — OrderedDict
FHEk RS /N 35
SHMINR 7 (freq)_D{di}N{n)TH{th}_ #% 230627
fa'Tigh:
1. BHYEEY: TE%ESE N L K ;| rolling %, i Yniix K/ T rolling min close, min_count + 1
, 24 min_count > 0.8 * n H N R K &L fRiE#E TH 1) K Ze4d/NT 0.2 % N, H I Bk 35

2. /DEH#EA: MEZESE N B K 26 |- rolling V14, il 24hii% s K T rolling max close, max_count

1
* , 24 max_count > 0.8 *n H N #f K & ¥RiE#Ed TH 19 K &2/ DT 0.2 * N, h/NHE

P

BRI
e Signal( ‘15 %M _DINI3TH500_ #a% 230627_ A #Y _ (F8 _fE5 _07 )
« Signal( ‘15 4 _DINI3THS500_ #4%s 230627_ /NH#aS _ (T8 _ 155 07 )

Parameters
o c—czsc W
* kwargs —
- di: FIHCH i IRK 2k

- n: M dik FERTROn MR k 2 (BEMEAR T 2R, sR8 A EiiluR 5 1R 0
BhPA G s )

— th: SEAYRIEBI(E, 07N BP
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tas_ma_base_V221101

czsc.signals.tas_ma_base_V221101 (¢: CZSC, **kwargs) — OrderedDict

MA Z 207 fE

SENENL:” {freq}_D{di}{ma_type }#{timeperiod}_ 432 V221101”

f5'Ti24:

1. close >ma, £3%; Rz, &3k

2. ma[-1]>ma[-2], [0 b; [z, mF
fe's Ak

e Signal( ‘15 434 _DISMA#5_ 432 V221101_ 253k _ [/ F _ 4T3 _

o Signal( ‘15 4} _DISMA#5_ 432 V221101_ %3k _ rﬂT-E%ﬁ 0’
o Signal( ‘15 4} _DISMA#5_ 433 V221101_ £3 _ i b _ T8 0
o Signal( ‘15 /34 _DISMA#5_ 433 V221101_ 253k _ i b _ {17 0

Parameters
e ¢ CZSC %4
* kwargs —

- di: 55 EAIEBCE i R K £

~ N~ ~—

- ma_type: ¥JLRRA | WIE ma_type_map ) key

— timeperiod: 45|33 &

Returns

tas_ma_base V221203

czsc.signals.tas_ma_base_V221203 (¢: CZSC, **kwargs) — OrderedDict

MA Z M AR, I e R

SR 7 {freq}_D{di}{ma_type }#{timeperiod } T{th}_ 4335 V221203”

55258
. close >ma, £3; Rz, =3
2. ma[-1]>ma[-2], [ s 2z, AT
3. close 5 ma fIE 25481 th
(EReZIE3E

Signal( ‘15 4} _DISMA#ST100_ 432 V221203_
« Signal( ‘15 434 _DISMA#5T100_ 433 V221203_
o Signal( ‘15 4} _DISMA#5T100_ 433% V221203_
o Signal( ‘15 4} _DISMA#ST100_ 433% V221203_
o Signal( ‘15 %} _DISMA#5T100_ 433% V221203_
« Signal( ‘15 434 _DISMA#5T100_ 433 V221203_

23k

2%
2% _
2% _

i _

i _
] b
T o
_ R
I b _

i 0
i 07
£k 0
i 0
e 0’
L 0

~ N~ O~ N~
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o Signal( ‘15 434 _DISMA#5T100_ 4328 V221203_ £3k _ WK _ g _0° )
o Signal( ‘15 434 _DISMA#5T100_ 4328 V221203_ %53k _ m | _mE 07 )

Parameters
e ¢-CZSC X%
* kwargs —
- di: {55 R E SR AR K £
— ma_type: LA, WAE ma_type_map 1Y) key
— timeperiod: 35J£&118 & 1
— th: FEESE(E, A7 BP
Returns
(ERERLSIIER

tas_ma_base V230313

czsc.signals.tas_ma_base_V230313 (¢: CZSC, **kwargs) — OrderedDict
WL Z 2SR5 A B a5 S
SRR {freq}_D{di}#{ma_type }#{timeperiod MO {max_overlap}_BS #jj V230313”
iy
1. close>ma, £3k: Rz, %k
2. ma[-1] >ma[-2], ] b; Rz, HF
3. A max_overlap 254 il #H [F) 15 5 e K S K EL
fissspide:
* Signal( ‘15 /4P _DI#SMA#5MOS5_BS 48 V230313_ F=S _a) K _{T£& _0’
* Signal( ‘15 /34 _DI#SMA#5MOS5_BS %8 V230313_ FZ _ ] F _{T& _0’
o Signal( ‘15 %M _DI1#SMA#5MOS_BS #i) V230313_ &% _ |a. I _ £ _0°
e Signal( ‘15 /34 _DI#SMA#5MO5_BS 4l V230313_F=s _|n) b _ & 0’

~ N~ ~—

Parameters
e ¢ CZSC %%

» kwargs —HAMZE - ma_type: LA, WHIE ma_type_map FH) key - timepe-
riod: BT JE W - di: (F5 1T AU EIEES i AR K £k - max_overlap: FH[F{F 5 i
KESKEL
Returns
(EREa S ilERE
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tas_ma_round_V221206

czsc.signals.tas_ma_round_v221206 (c: CZSC, **kwargs) — OrderedDict
Ei AR T, DU R
BRI {freq)_D{di}TH{th}# fili {ma_type}#{timeperiod}_BE %[} V221206
f5'Ti24:
IERER 1 200 B LR AR 22 1 BRI 22 < th/ 100 FoR 2 b s 73 Ze Bt i

155 h4e:
« Signal( ‘15 434h _DITHI0# fili SMA#60_BE Bl V221206_ Ffli _ T8 _ /T 07 )
« Signal( ‘15 4>4h _DITHI10# fili SMA#60_BE #iB) V221206_ FHli _ {13 _{T& 0’ )

Parameters
« ¢ CZSC %%

di —JRE BRI LE

» ma_type LK LKA, WAE ma_type_map HY) key

* timeperiod it JE i

th S0 S B LA AN 2E 1 2B 22 < th /100 IR 2B i sl AR 4 I

Returns
(ERER VST S

tas_ma_system_V230513

czsc.signals.tas_ma_system_V230513 (¢: CZSC, **kwargs) — OrderedDict

Wk R G L2 S HE
SEERT 7 {freq)_D{di}SMA {ma_seq}_ ¥4k &4 V230513”
fi' 25

1.5 HZ > 10 H¥4 > 20 iYLk, L5400, DAEHE;

2.5 HI% <10 H¥Lk <20 ALk, 2530809, PAGZEHE
ik

* Signal( ‘60 438 _DISMAS#10#20_ #9445 V230513_ 2345 _ (175 _ {175 _

« Signal( ‘60 434k _DISMAS#10#20_ #94k £5; V230513_ 25343 _ 175 _ 4T

Parameters
e ¢ CZSC %%

* kwargs -S4 F i return: &[0 {55455

2.4. czsc.signals Package 237



czsc, Release 0.9.51

tas_macd_base V221028

czsc.signals.tas_macd_base_Vv221028 (c: CZSC, **kwargs) — OrderedDict
MACDIDIFIDEA £ 23 H/1)5 055

SENENL:” {freq}_D{di}MACD{fastperiod } #{slowperiod }#{signalperiod }#{key}_BS #H g V221028

fri's 24
1. dik X MACD kT 0, £3k; Rz, 253k
2. dik () MACD KT E—AMA, mt: Rz, T
s Hlk:
* Signal( ‘15 434 _DIMACDI12#26#9#MACD_BS %fjB)j V221028_ %53k _ [ F _f£%& _0°
* Signal( ‘15 43 _DIMACDI12#26#9#MACD_BS #fij V221028_ 253k _ [a] I+ _ {£%% _0°
« Signal( ‘15 434 _DIMACDI12#26#9#MACD_BS ##j V221028_ £ 3 _ [a] |- _ 1% _0°
* Signal( ‘15 434 _DIMACD12#26#9#MACD_BS %fjBl V221028_ %3 _ i F _{T%& _0’
SR

Parameters

~

« ¢ -CZSC %%
o di G IRK LK
* key Ja& WA~ Key K115, AIi%E(H [macd, dif, dea]

Returns

tas_macd_base V230320

czsc.signals.tas_macd_base_V230320 (c: CZSC, **kwargs) — OrderedDict
MACDIDIFIDEA £ 23 M5 [a{E%5, 33 max_overlap Z%{

ZHHEHR: 7 {freq}_D{di}MACD{fastperiod }#{slowperiod } #{signalperiod }MO{max_overlap }#{key}_BS %
Bl v230320”
f'o2:
1. dik Xf W) MACD {H KT 0, £3k; 2, 253k; mARAVFESE max_overlap 4~ K £k
2. dik ) MACD {H X T F—MA, Mt Rz, 1mF
&9 54
o Signal( ‘15 Z38h _DIMACDI12#26#89MO3#MACD_BS %) V230320_ £3k _ [\ b _ {5 _0°
« Signal( ‘15 4¥%$ _DIMACDI12#2649MO3#MACD_BS %[l V230320_ %3k _ [ F _{E& 0’
« Signal( ‘15 /34 _DIMACDI12#26#9MO3#MACD_BS #lh V230320_ %53k _\'F _f£& _0°
« Signal( ‘15 /34 _DIMACDI12#26#9MO3#MACD_BS #i V230320_ %53k _m b _ &% _O°

~ ~— ~— ~—

Parameters

» ¢ —CZSC X%
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e kwargs —HAMZE - max_overlap: fx K ARFEZHY K L4 - di: FIHEE iR K £ -
key: $ %€ i FHWEA™ Key K115, AI#E(H [macd, dif, dea]

Returns
(ERER VST S

tas_macd_bc V221201

czsc.signals.tas_macd_bc_V221201 (¢: CZSC, **kwargs)

MACD 4t By
SHEREN 7 {freq}_D{di}N{n}M{m}#MACD{fastperiod }#{slowperiod } #{signalperiod }_BCV221201”
it

F

L3 n A AR AR m ASEIEG (DAHERAN A E) , macd HEFANBIHTAR, X2 IGHH Bl

2. FHIRHE MRS IR macd HLLkE, MY T3P HIA

3. BiEpE IRz

5 hk:

« Signal( ‘15 43 _DIN3MS0#MACDI2#26#9_BCV221201_ JEE#H _ 444k _ (235 _0°
* Signal( ‘15 43 _DIN3MS0#MACDI2#26#9_BCV221201_ JEE#H _ 2404 _ £ _0°
* Signal( ‘15 434 _DIN3MSO#MACDI2#26#9_BCV221201_ Ti#p _ 20k _ £ _0°
* Signal( ‘15 Z38h _DIN3MS0#MACD12#26#9_BCV221201_ T5i#B _ 444 _ Fi& _0°

%

hulll

~ O~ O~

Parameters
« ¢ CZSC %%
o di IHCH i IRK 2
« nEHE AR
o m T FR/N

Returns
(EREa bl

tas_macd_bc_V230803

czsc.signals.tas_macd_bc_V230803 (¢: CZSC, **kwargs) — OrderedDict
MACD i By 5 5t 1
SHN " {freq}_MACD W53 A5 5k _BS i) V2308037
RUTIE

DA E2E MBI, 24 B AT AU, 245 — T4 A a) K 281 MACD #7557 —MHECEAR, A
b Al

(EReZlE
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* Signal( ‘60 434 _MACD 34374350 _BS #fi) V230803_ £k _ T & 0’ )
* Signal( ‘60 4 _MACD {47350 _BS i) V230803_ 253k _ /T _ T _07 )

Parameters
e ¢ CZSC %%
e kwargs ¢

Returns
(ERER VST S

tas_macd_bc_ V230804

czsc.signals.tas_macd_bc_V230804 (¢: CZSC, **kwargs) — OrderedDict

MACD #§ [ 2 By 5 Bth ] 7

SHOINTL 7 (freq)_D{di}MACD 51t _BS %)) V230804”

o525

AT F2E R, MR PR bl o, B MACD 4N 25, ORI, e k2, WM%.
(ER2 B

* Signal( ‘60 434 _DIMACD 5t _BS #fjB) V230804_ %53k _ (T8 _{E& 0 )
* Signal( ‘60 434 _DIMACD 53t _BS % V230804_ £k _{F& _{F& 0 )

Parameters
e ¢ CZSC %%
* kwargs —J;

Returns
(EREa A HIERE S

tas_macd_bc_V240307

czsc.signals.tas_macd_bc_V240307 (¢c: CZSC, **kwargs) — OrderedDict

MACD T4 5 5157
SR (freq)_D(di)N{n) FET13 _BS Hi1) V240307”
i3 vy

PATSURS Bt A1, #il N AR K 269 MACD #E7#0KT 0, Hogali— M7 s/ T RIS Fmm, A
NV, e k2, M.

(GRZLES
* Signal( ‘60 43 _DIN20 #1155t _BS %l V240307_ K150 _ 55 1 K _ 4T
* Signal( ‘60 434h _DIN20 A% T-¥ith _BS %) V240307_ IS 150 _ 55 2 ik _ 4T

B0
B0
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e Signal( ‘60 434 _DIN20 A 755k _BS Hi B V240307_ ISHPot _ %5 3 ¥k _ 4{% 0’
* Signal( ‘60 434 _DIN20 ¥: 7755t _BS #fjB) V240307_ Ti#5h _ 45 1 % _ (T

* Signal( ‘60 43P _DIN20 F:F#55h _BS #jH) V240307_ TSt _ 45 2 % _ 1}_5 _

* Signal( ‘60 4> _DIN20 #1750t _BS B V240307_ THEFH _ 45 3 Ik _{F7% _0°

~

Parameters
e ¢ -CZSC %4
* kwargs — 7o

Returns

H T AR

tas_macd_bc_ubi_V230804

czsc.signals.tas_macd_bc_ubi_v230804 (c: CZSC, **kwargs) — OrderedDict
A58 A MACD 2 [ 28 Bl 4l 1
ZENENL 7 {freq}_MACD it _UBI M%< V230804~
fe' 84
PAT)_EARSERE RG], MBTETET P E o, B MACD &R R, ARSI, M2 R,
(EN

15T h4e:
« Signal( ‘60 434 _MACD #3 _UBI W5 V230804_ &3k _ (T35 _ {T7% _
« Signal( ‘60 434 _MACD 73 _UBI #14% V230804_ 253k _ ﬁi:_&ﬁ 0’ )

Parameters
e ¢ CZSC %%
* kwargs — i

Returns

(ERERAVIEAES

tas_macd_bs1 V230312

czsc.signals.tas_macd_bsl_Vv230312 (¢: CZSC, **kwargs)
MACD 3% 345
SEHEM:” {freq}_D{di}MACD{fastperiod }#{slowperiod }#{signalperiod}_BS1 %t 3 V230312~
(GReFesiis
I BZ, Rif—%HK, HiZEW &SN —1=3%, MACD [ I;

2. ez, BE, mi—EHmE, HZENRA N —=%, MACD JiT.
(EReZlE
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« Signal( ‘15 4+4$ _DIMACDI12#26#9_BS1 %l V230312_ F% _ T3 _{Ti% 0" )
« Signal( ‘15 4} _DIMACDI2#26#9_BSI il V230312_ 25 & £ 07 )

Parameters
o ¢ CZSC ¥4
- di G

Returns
BRI

tas_macd_bs1_ V230313

czsc.signals.tas_macd_bsl_Vv230313 (¢: CZSC, **kwargs)
MACD L&A FIWT 2R — KL, DUk IR
SEREM 7 {freq}_D{di}MACD{fastperiod } #{slowperiod }#{signalperiod }_BS1 %3 V230313~
5T igki:
L i — IR SCNPE, HRTE OISR T T )7, ISR, IRA—KHRFE B —32
Zo
2. BRI — A4S, BT =R GE SCESAE R R Ty, AR, B A— KRR s —32
RZ.
(Fe2IES
e Signal( ‘15 /34 _DIMACDI12#26#9_BS1 ##H8h V230313_ —F£ _JEX _f£& _O°
e Signal( ‘15 43%h _DIMACDI12#26#9_BS1 #fi V230313_ —¥K _ &Y _{F& 0’
e Signal( ‘15 /3% _DIMACDI12#26#9_BS1 #ill V230313_ —3 _ &YX _fF& O’
e Signal( ‘15 434 _DIMACDI12#26#9_BS1 ##l V230313_ —3Z _JEX _ & _O°

~ N~ O~

Parameters
e ¢ —CZSC %%
o di SR IR K4

Returns
(EREa A HIERE S

tas_macd_bs1_V230411

czsc.signals.tas_macd_bsl_V230411 (¢: CZSC, **kwargs) — OrderedDict
5T MACD DIF 25 0t A Wi {55
SRR -7 {freq}_D{di}T{tha}#{thb}#{thc}_BS1 i} V230411~
i ey

tha, thb, the 7350 B, BUETEFE A 0 ~ 10000
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s, gL ahicoh 1, 20 3. 4.5, W UR &0, WEAWEY TR o, 2 o :
L5k, 13 A BTk AR L B tha, HL 3 T dif AT 1 T dif {4
2.5 MTCHSAR FE T 3 A TR A I e B (E-thb, FLARRY. dif {EF 2246/ N B fE-the;
s oilk:
* Signal( ‘15 43%h _DIT100#10#30_BS1 i) V230411_ K153 _ (L7 _ (L& 07 )
* Signal( ‘15 43%h _DIT100#10#30_BS1 %fillh V230411_ Tii758 _ (7% _ (£ 0 )

Parameters
o ¢ —CZSC X%
* kwargs -ZH7 4l
— di: {5 SIS RUL RS R K 46
— tha: J =B R BKPGE B tha, BAfi: BP, R0z —
— thb: 55 3 SEMIELES | SEAY IO BREKIR BI(E thb, A7 BP, FRnz—
— the: 25 5 ML 3 211 DIF {EH9 28R M the, Hf7: BP, FR T 02—

Returns
R [ {5

tas_macd_bs1_V230412

czsc.signals.tas_macd_bsl_Vv230412 (¢: CZSC, **kwargs) — OrderedDict
H£F MACD DIF {1y 75 S0 1 55
ZHAR " {freq) _D{di}T{tha}#{thb}_BS1 #jll} V230412”
{5k
LS %€, MGEFIEAAICH 1. 2. 3. 45, WHMRINF AL, WABETEE, K2 heii:
15k, 13 (4 4T EkiE L B tha, B3 THEPRY dif (T 1 T dif {4
2. S TIAEBHIELT 3 Ay TRARA kIR B B thb, H. 5 TARAY dif E/NT 3 THHE dif {F;
fi' Ak
« Signal( ‘15 434 _D1T100#10_BS1 4B V230412_ JE#50h _ (T3 _ T3 _0° )
« Signal( ‘15 4% _DITI00#10_BS1 B V230412_ TR _ fE3% _ £ _07 )

Parameters
» ¢-CZSC X%
* kwargs —S BT
- di: 55 EEUREER | R K £
— tha: /] =219 BTk GE (A tha
— thb: 55 = HLAE A1) b 28 TR K B (B0 (A thb
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Returns

tas_macd_change_V221105

czsc.signals.tas_macd_change_V221105 (¢: CZSC, **kwargs) — OrderedDict

MACD i 254k, Gk : Sy

SRR

V221105”

fir S 2

M dik FERTEL n MR k LRI macd 2187 AR R

5 504:

Signal( ‘15 434 _DIKS5#MACD12#264#9 75 (o vk ¥ _BS %fiBh V221105_1 ¥ _ T3 _ 3% _0
Signal( ‘15 434h _DIKS5#MACDI12#264#9 A5 (4 Yk 5 _BS 4fifh V221105_2 ¥k _ T8 _ & _0°
Signal( ‘15 434 _DI1K55#MACD12#26#9 25 {6 Yk %5 _BS #iBh V221105_3 X _ T _{T& _0°
Signal( ‘15 434h _DIKS55#MACD12#264#9 25 (a vk B _BS %fiBh V221105_4 ¥ _ (T3 _ 1% _0°
Signal( ‘15 434h _DIKS5#MACD12#264#9 75 (2 v ki _BS %fiBh V221105_5 ¥ _ T3 _ {135 _0
Signal( ‘15 434h _DI1KS55#MACD12#2649 A5 (4 Yk 5 _BS 4fifh V221105_6 ¥k _ T _ L& _0°
Signal( ‘15 434 _DI1K55#MACD12#26#9 25 {6, Yk %5 _BS #iBh V221105_7 K _ T3 _ T3 _0°
Signal( ‘15 434 _DIKSS#MACD12#26#9 2% {5 Yk %% _BS #iB) V221105_8 Ik _ £ _{F3% _0’
Signal( ‘15 43h _DIKS5#MACD12#264#9 75 (2 vk $i _BS %fiBh V2211059 ¥ _ (T3 _ 3% _0

Parameters
e c-—czsc WH
o di R 1R K4

o n-M dik FEEIE n AR k £

Returns

tas_macd_direct_V221106

czsc.signals.tas_macd_direct_V221106 (c¢: CZSC, **kwargs) — OrderedDict

MACD Jy[a; Tigk#E : i
ZENENL” {freq}_D{di}K#MACD {fastperiod }#{slowperiod }#{signalperiod} Jj|a] _BS ##illj V221106”

{5525 L= macd FEPEMKVIER, 1L Kz, W

s k:

* Signal( ‘15 438 _DIK#MACDI12#26#9 J5 i1 _BS i) V221106_ [qF _{F& _ &% )
o Signal( ‘15 43#h _DIK#MACDI12#26#9 J7 [ _BS #filJj V221106_ #il] _ F3% _1F5% 07 )
« Signal( ‘15 434 _DIK#MACDI12#264#9 J7 i) _BS 4B V221106_ [7] | _ (T3 _{£& 0 )

7 {freq}_D{di}K{n}#MACD/{fastperiod }#{slowperiod }#{signalperiod} A% {4 yX ¥t _BS #li i}

~ O~ O~

07

)

244
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SEFI:
Parameters
« ¢ -CZSC %%
o di HELH 3K L
Returns

tas_macd_dist_ V230408

czsc.signals.tas_macd_dist_Vv230408 (c: CZSC, **kwargs) — OrderedDict
DIF/DEA/MACD 45 J5 {55l By 4y 3K 32 55
SRR {freq) _{key} 732 W{w}N{n}_BS #fjJ) V230408~

RUTTE

1.

REURL w R K 2k, 1155 DIF/DEA/MACD, 73 i n )2

5504

Signal( ‘15 434 _DIF 42 W100N10_BS %l V230408_ %5 7 |2 _{F& _{£& O’
Signal( ‘15 434p _DIF 432 W100N10_BS #iili) V230408_%5 6 |2 _ (T2 _ L& _0’
Signal( ‘15 434} _DIF 43)2 W100N10_BS #i V230408_ %5 5 2 _ (& _{F& 0’
Signal( ‘15 434} _DIF 432 WI100N10_BS #fi) V230408_ %5 4 |2 _ T35 _ {5 O’
Signal( ‘15 434 _DIF 42 W100N10_BS %l V230408_ %5 3 |2 _ (T _{£& O’
Signal( ‘15 434p _DIF 432 W100N10_BS #iili) V230408_ %5 2 |2 _ (T3 _ L& _0’
Signal( ‘15 434} _DIF 432 WI100N10_BS #fiB) V230408_ 45 1 |2 _ T35 _ {55 _O’
Signal( ‘15 434} _DIF 432 WI100N10_BS #fif) V230408_ %5 8 |2 _ {175 _ {5 O’
Signal( ‘15 434 _DIF 432 W100N10_BS %l V230408_%5 9 2 _{T& _ (& _0’

Signal( ‘15 43-%f _DIF 432 W100N10_BS il V230408_ %5 10 |2 _ L& _{E& 07 )

~ ~ O~ ~ ~ ~ ~— ~—

Parameters
c —CZSC %%

Returns
(EREa A HIERE S

tas_macd_dist_V230409

czsc.signals.tas_macd_dist_V230409 (c¢: CZSC, **kwargs) — OrderedDict
DIF/DEA/MACD izt i 2 i By K 32

SR {freq}_{key} EES W{w}N{n}T{t}_BS i) V230409”

st

1.
2.

RIURIT w i K 2, 115 DIF/DEA/MACD, T4 HE )T (H
AR HT A (ER T MR * ¢/ 10, WAy i i 2

5504
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« Signal( ‘60 43%h _DIF yi 3 W100N10T20_BS #fill V230409_ 25308 _ fE& _ (T80 )
« Signal( ‘60 434 _DIF 78 WI100N10T20_BS #fill) V230409_ £ t5 L8 _ (£ 07 )

Parameters
c CZSC %4

Returns
(ERea bl

tas_macd_dist V230410

czsc.signals.tas_macd_dist_V230410 (c¢: CZSC, **kwargs) — OrderedDict
DIF/DEA/MACD 432 {554l Bl I W7 3% 32 5
SEEN 7 {freq)_{key} Z2547 )2 W{w}N{n}_BS #jJ)j V230410”
' 24
1. BRI w A K 2, 1144 DIF/DEA/MACD
2. Fii— MR K LPE, WRKT 0, WHZL, /N0, WEAHZ kL
3. ZL1EH T, HXF DIF/DEA/MACD [{H KT 0 M4 2 347 2, =LEH T, HXt
DIF/DEA/MACD /T 0 1443 )2 354 750 7
ERErlES
* Signal( ‘60 434 _DIF £ 23432 W200N5_BS 4l V230410_ £33 %1 2 _{£& _0’
* Signal( ‘60 44 _DIF £ 23432 W200N5_BS #fif) V230410_ £33 _ 452 2 _{F& _0°
* Signal( ‘60 434 _DIF £ 25432 W200N5_BS %l V230410_ 253k _ %5 2 _ £ _0’
* Signal( ‘60 434 _DIF £ 453432 W200N5_BS 4l V230410_ %53k %4 2 _T5E 0
* Signal( ‘60 434 _DIF £ %3432 W200N5_BS %l V230410_ 233 43 2 _{F& _0’
* Signal( ‘60 4 _DIF £ 23432 W200N5_BS 4 V230410_ 253 _ 452 2 _{F& _0°
* Signal( ‘60 4> _DIF £ 25432 W200N5_BS %l V230410_ 253k _ %1 2 _ {185 _0’
* Signal( ‘60 434 _DIF £ 453432 W200N5_BS il V230410_ £ %3 2 _ L& 0
* Signal( ‘60 434 _DIF £ 23432 W200N5_BS 4l V230410_ £33 %4 2 _{£& 0’
» Signal( ‘60 434 _DIF £ 23432 W200NS5_BS %l V230410_ £33 _ %5 2 _{F& _0’

~ N~ O~ O~

Parameters
c CZSC %%

Returns
fr I
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tas_macd_first_bs_V221201

czsc.signals.tas_macd_first_bs_Vv221201 (¢: CZSC, **kwargs)
MACD 4 XA SCHIWT 45— K 32 1
SENEN:” {freq}_D{di}MACD{fastperiod }#{slowperiod }#{signalperiod} _BS1 % V221201~

fri's 2.

L i — R SOCHFE X, RGP CHAE T Ty, I 2—KRPRHR L —32 .
fe's Ak

* Signal( ‘15 434 _DIMACDI12#26#9_BS1 &l V221201_ —3K _{F2& _{F& 0 )

o Signal( ‘15 434h _DIMACDI2#26#9_BS1 #fi) V221201_ —3 (& _{£& 0 )

Parameters
e ¢ -CZSC %%
o di FHEEIMR KL

Returns
{5 I

tas_macd_first_bs_V221216

czsc.signals.tas_macd_first_bs_Vv221216 (c: CZSC, **kwargs)
MACD 4 XFE SCHIWT 85— K 32 i
SENENL:” {freq}_D{di}MACD{fastperiod }#{slowperiod }#{signalperiod} _BS1 %l V221216~

' 24
L i — R SCHFESL, HETTPIRIESCRTES ST T, &AL, APa—KRIRHR L —32 R
Zo
2. BRI KA O S, HETH =R GE AR T 7y, A IEHIE, B A— KRR s —32
RZ.
(FeZlE+
« Signal( ‘15 4} _DIMACDI12#26#9_BS1 %) V221216_ —% _ 3 _ {18 _0’
« Signal( ‘15 4} _DIMACDI12#26#9_BS1 il V221216_ —% _ & X _ {15 _0’
« Signal( ‘15 434 _DIMACDI12#26#9_BS1 4fili V221216_ —3 _ & X _ {17 _0’
« Signal( ‘15 4}4h _DIMACDI2#264#9_BS1 %) V221216_ —3 _#EX _ {17 _0’

~ O~ ~—

Parameters
e ¢ CZSC %%

o di EBCH I IRK 2

2.4. czsc.signals Package 247



czsc, Release 0.9.51

tas_macd_power_V221108

czsc.signals.tas_macd_power V221108 (¢: CZSC, **kwargs) — OrderedDict
MACD 355

SERENL:” {freq}_D{di}K#MACD {fastperiod }#{slowperiod }#{signalperiod} 555 _BS #Hh V221108”

(EReFe2 T
1. FEhREE R 2 55 DIF > DEA > 0; B3 fbnl s don g sl T2 e, mr
RBTE 102 D7 11 1 251 11
2. FEARORSWE L4 DIF-DEA > 0 (MACD H:4k > 0) B FaAnuk$3m ig s b T v 1)
ZI B, MmigikE g, W AT
3. FEFREI L 444 DIF-DEA < 0 (MACD #E4k < 0) B FEMR33 3 3om i ias b T i
b, sk, a2 R T
4. fEPRESSI R4 DIF < DEA < OB dehpssdon g mis b T K= S, nlag
AR ZATIE
a9k
e Signal( ‘15 434 _DIK#MACDI2#26#9 355 _BS %l V221108_ 5% _{£& _{£5& _0’
* Signal( ‘15 434k _DIK#MACDI12#2649 355 _BS 4l V221108_ #55 _(T& _{£& 0
o Signal( ‘15 438 _DIK#MACDI12#26#9 3155 _BS ffi) V221108_ 5% _ (T3 _ L5 _0°
o Signal( ‘15 434 _DIK#MACDI2#26#9 355 _BS %) V221108_ i#B5% _ {£& _ 5% _0°

~ O~ O~

Parameters
e ¢ CZSC %%
o di AFSATEEIEGE di R K 2k

Returns
(EREa SR T

tas_macd_second_bs V221201

czsc.signals.tas_macd_second_bs_V221201 (c¢: CZSC, **kwargs)
MACD 4 X Fb SCHIWr 58 — K52 i
SEREM:” {freq}_D{di}MACD{fastperiod }#{slowperiod }#{signalperiod }_BS2 %t B V221201~
fe'24:
1. i — IR SCHFESL, DEA KT 0, HEITH M IRIE X EAESM N7, M2 KRR 52
Zo
2. BRI —RA A S, BRI = RGeS R CERE R R T, e IRAER By, A 3K
RERFH AL S22,
fe'5hk:
e Signal( ‘15 /34 _DIMACDI12#26#9_BS2 ##h V221201_ —3K _3EX _f£& 0 )
* Signal( ‘15 43 _DIMACDI2#26#9_BS2 #fjB) V221201_ —3£ _ £ Y _{£& 0 )

bl
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e Signal( ‘15 434 _DIMACDI12#26#9_BS2 #fi3 V221201_ —3z _%EX _ T3 07 )
« Signal( ‘15 4 _DIMACDI2#26#9_BS2 #fiBh V221201_ — 3% _ 4 X _{T& 0 )

Parameters
e ¢ CZSC %%
o di FEEEIRK L

Returns
(ERER VST S

tas_macd_xt V221208

czsc.signals.tas_macd_xt_V221208 (c: CZSC, **kwargs)
MACD &5

SHREN:” {freq}_D{di}K#MACD {fastperiod }#{slowperiod }#{signalperiod } 27 _BS #ih V2212087

fivssiesi:
1. MACD HEFIEAS A6, SR ILAURSE
B

o Signal( ‘15 43#h _DIK#MACDI12#26#9 JE45 _BS #fil) V221208_ &l _ £ _f£& _0°
o Signal( ‘15 %M _DIK#MACDI12#26#9 TE55 _BS #ii) V221208_ ;&8 _ (E8 _{F5 _0’
* Signal( ‘15 438h _DIK#MACDI12#26#9 JE35 _BS #iB) V221208_ %5 #l £ _ 15 _{E5 _0
* Signal( ‘15 43 _DIK#MACDI2#26#9 X35 _BS #iBl V221208_ 41 43k _ T7% _ £ _0°
« Signal( ‘15 43k _DIK#MACDI2#26#9 J435 _BS #iB) V221208_ E25#E _ (135 _ (£ _0
« Signal( ‘15 43 _DIK#MACDI2#26#9 JE.35 _BS #iiB V221208_ £#125 _ T8 _ 1% _0’

~ O~~~ ~—

Parameters
e ¢ —CZSC %%
o di R IRK L

Returns

tas_rsi_base V230227

czsc.signals.tas_rsi_base_V230227 (¢: CZSC, **kwargs) — OrderedDict

RST A8 5 32155
SRR {freq)_D{di}T{th}RSI{timeperiod}_RSI %l V230227”
fi's 2.

EIEFROLUT , RSLIEARARSAE 30-70 RYIXTR NS . 24 6 H RSL 80 I, FRipC St T# kX
). 6 H RSIIKE| 90 DALMY, Foniipe @ Emk, Rl fee kBB B . X

2.4. czsc.signals Package 249



czsc, Release 0.9.51

PIZHIT Sz,  6 F RSUFIEE] 20 I, FRi5E 2 TR, 6 F RSI—H FHE 10 D,
MFRTIGE LT E, B i T, RREEALRL .

fi' Ak
« Signal( ‘15 43%h _DIT20RSI6_RSI #) V230227_#83: _ [ F _fE7% _0°
* Signal( ‘15 43 _DIT20RSI6_RSI 4B} V230227_ #8552 _ 1] b _ (3% _07
« Signal( ‘15 43%h _DI1T20RSI6_RSI &l V230227_#83% _ il b _ 7% _0°
« Signal( ‘15 43%h _DI1T20RSI6_RSI &l V230227_ #8% _ il F _fE7% _0°

~ ~— ~— ~—

Parameters
. ¢-CZSC %f4:
o di {EHCEHEJUMR K £
« n RSI TR
« th-RSI HfH

Returns
(ERER VST S

tas_rumi_V230704

czsc.signals.tas_rumi_Vv230704 (¢: CZSC, **kwargs) — OrderedDict
X 359 8 Al B8 - A B, 3 5T AL BRI O AR DIFF ()RR o fift b3y SR G 1) ) J Tk - R
i

SRR 7 {freq}_D{di}F{timeperiod1 }S{timeperiod2 }R {rumi_window}_BS #{jll}j V230704”
3324

RUMI 1822 1. https://zhuanlan.zhihu.com/p/610377004 2. https://zhuanlan.zhihu.com/p/618394552
Z=s U 1. RUMI _E%7 0 B, SRAMLZ 2. RUML RZF 0l S,

o5k
* Signal( ‘60 434 _DIF3SS0R30_BS #fil) V230704_ %53k (T3 _ T3 0" )
« Signal( ‘60 434 _DIF3S50R30_BS #fij V230704_ %3k _{F3& _{T3%& 0" )

Parameters
+ ¢ CZSC %%
* kwargs -
di: {55 THABOE IR | AR K £
timeperiod1: #J4& 1 114 & 1)

timeperiod2: #J£k 2 1) 1]

rumi_window: rumi [1%) & 1
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Returns
(EREa bl

tas_sar_base V230425
czsc.signals.tas_sar_base_V230425 (¢: CZSC, **kwargs)

SAR H {55
ZENENL:” {freq}_D{di}MO{max_overlap}SAR_BS #llj V230425

o
L WL T SAR, HLATTE MO R K Ao R — R K RRUEE IR T SAR, HZ(HS

2. WA B SAR, HEITE MO AR K AL —R K KISl m T SAR, BXEFS
s e
o Signal( ¢ H%: _DIMOSSAR_BS #filllj V230425_ F25 (L% _ % 07 )
« Signal( ‘H%: _DIMOSSAR_BS #filllj V230425_ H% _{E% _ % 07 )

Parameters

o c SR CZSC X4
o kwargs —HAMSEL - di: BIEEE di 1R K £k - max_overlap: 55 KEE K &5

Returns
(et

tas_second _bs V230228
czsc.signals.tas_second_bs_V230228 (c: CZSC, **kwargs) — OrderedDict

WL G5 K RIS 3 352 U B
SERENL:” {freq}_D{di}N{n}#{ma_type }#{timeperiod}_BS2 ¥} V230228”

(EREpLiE
1. 3R 1) MA20 G0 Hin b 2) =M K Lo g MA20, H Y4Bl e MA20 |
2. Rz, g,

'S H:

* Signal( ‘ H%k _D2N21#SMA#20_BS2 il V230228_ — 32 {£& (£ 0’ )
o Signal( ‘ H %k _D2N21#SMA#20_BS2 #ill V230228_ — 3K _ (T3 _ {135 _0’ )

Parameters
+ ¢ —CZSC %%
o di BRI K 4, 1 /MK L
o n 7K/
* kwargs —
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Returns
(EREa bl

tas_second_bs_ V230303

czsc.signals.tas_second_bs_V230303 (c: CZSC, **kwargs)

I AN LA B — 3K A5 5 A

ZENENL:” {freq}_D{di}{ma_type }#{timeperiod}_BS2 # ) V230303”

fii's 2.
Ll 5 280G, Bl —m PR s, B dkm b, —3KE55;
2. jRz, —3fE5.

(FRerlE 3
* Signal( ‘15 434 _DISMA#30_BS2 il V230303_ — 3% (& _{F& 0 )
* Signal( ‘15 78h _DISMA#30_BS2 i) V230303_ —3K _{F5 _fER 0 )

Parameters
s ¢ -CZSC X%
 di HREBEEEILE
* ma_type HLLEM, WAE ma_type_map 1] key
* timeperiod i & JH I

Returns
(EREa bl

tas_slope_V231019

czsc.signals.tas_slope_V231019 (c: CZSC, **kwargs) — OrderedDict
DIF a2k e lhr 2 =5
ZHEMN " {freq}_D{di}DIF{n} #}3& T{th}_BS %fjf) v231019”
iz
HURile N AR K 207 DIF fEI R, SREHUN * 10 i K 2R3, THRRPRER 08, R
BT th, WFEZ, /INT 1-th, MEZ.

(FRZ1ES
« Signal( ‘60 434 _DIDIF10 4} TS0_BS %ljP)j V231019_F% _{T#&% _{T#% 0’ )
« Signal( ‘60 4>4h _DI1DIF10 443 T80_BS %fidh V231019_ F25 _(T%& _{T& 0 )

Parameters

e cat —CzscSignals X4
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* kwargs —S4(F Mreturn: &[5 545

update_atr_cache

czsc.signals.update_atr_cache (c: CZSC, **kwargs)
T3Hr ATR G247
PR ESPNE (ATR) WTHE T
L. Y1325 H BB -5 BARMN T B 2. w302 BB 5 2912 % H S m BRI 3. 1
— X gy H AN 5 24158 S H SRR ] ) 38 B

A HARIE . 4 HEm SRR, 4 HRARSHERZEN PERME, HESGKIR, 756 T HESERIRG,
ST A — B[R] P {E T3 ATR T
Parameters
c —CZSC X%

Returns

update_boll_cache

czsc.signals.update_boll_cache (¢: CZSC, **kwargs)
BB K £k BOLL 4247

Parameters

c X5

Returns

update_cci_cache

czsc.signals.update_cci_cache (¢: CZSC, **kwargs)
BB CCL 247

CCI = (TP - MA) / MD / 0.015; } 1,
o TP=(IRF i + AR + WL A)+3;
* MA= it N HUEAN B R T2 A =N
* MD=4zifi N H (MA - i) BZRITZ A0 =N
* 0.015 it A%, N

Parameters
c —CZSC X%

Returns
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update_kdj_cache

czsc.signals.update_kdj_cache (c¢: CZSC, **kwargs)
¥ KDJ 2217

Parameters
c —CZSC %4

Returns

update_ma_cache

czsc.signals.update_ma_cache (¢: CZSC, **kwargs)

BTSN

Parameters
e ¢ CZSC %%
* kwargs —

— ma_type: ¥JLEAA WP SMA, EMA, WMA, KAMA, TEMA, DEMA,
MAMA, TRIMA

— timeperiod: 154 & 11

Returns

cache_key

update_macd_cache

czsc.signals.update_macd_cache (¢: CZSC, **kwargs)

BB MACD 2247
Parameters
c —CZSC %%

Returns

update_rsi_cache

czsc.signals.update_rsi_cache (¢: CZSC, **kwargs)

BB RSI 2247

HURRSTHEEC (RST) 23 Hoe— B0l Py 0 T e SR T B BRS80S 0 251
RIS, WTTHIBEA T 5ARE . RSIAE 1978 45 6 11t WellsWider 1.

RSI=100 xRS/ (1 +RS) 8(# RSI=100 - 100+(14+RS) RS = X R FE ik S8/ X RSB ik S5
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Parameters
c —CZSC %%

Returns

update_sar_cache

czsc.signals.update_sar_cache (¢: CZSC, **kwargs)

BB SAR 247

SAR J2 IR [ A ARSI TRIAR, S AR “Stop and Reverse”, 45N SAR, — b i ibi Lt
o AR R E SR AT R R - BUR ST A1 AR

YA
¢ https://zhuanlan.zhihu.com/p/210169446

* https://www.investopedia.com/terms/p/parabolicindicator.asp

Parameters
c —CZSC %%

Returns

vol_double_ma_V230214

czsc.signals.vol_double_ma_V230214 (c¢: CZSC, **kwargs) — OrderedDict

AL BRI LAG S
SRR " {freq} _D{di} VOL XS4 {ma_type}#{tl}#{t2}_BS #fill) V230214~
fa'Tigh:
L EHEHERKBL L, BE Rz, &X
(RIS

« Signal( ‘15 /34 _D1VOL X4k SMA#5#20_BS #iBh V230214_F= _ 15 _ % 0 )
o Signal( ‘15 434 _DIVOL 32k SMA#5#20_BS 4 v230214_F% _ T3 {15 0 )
(ERe K
Parameters

e ¢ CZSC %%

* kwargs —tl: iR, 2 KLWL, ma_type: HLAAL, di: 55U EI%L
51K £
Returns
ERER AT
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vol_gao_di_V221218

czsc.signals.vol_gao_di_v221218 (c¢: CZSC, **kwargs) — OrderedDict
FEEE & R & mEBGH, TUIE: REG
SN {freq}_D{di}K_ Ht: V2212187
AT H TR E **
LS s fE— I B A EAERX L (3 RPA L), TEX—BrBt s Bt meit. 2. matE
FEAEXS X U LA R AR, s A SR E S 20 FAE e R 3 mE s, A
PREURE RN K. 4. S + g = SRS M E R S LA S, AR W bR v I G R e
AR 6. AR PG, AEREBRE MR E B 7. AE b iR 720 B Ak o7 A 4 iy

gl

Signal( ‘15 /34h _DIK_
Signal( ‘15 /34p _DIK_
Signal( ‘15 /34 _DIK_
Signal( ‘15 /34f _DIK_
Signal( ‘15 /34h _DIK_
Signal( ‘15 /34p _DIK_
Signal( ‘15 /34 _DIK_
Signal( ‘15 434h _DIK_
Signal( ‘15 /34h _DIK_
Signal( ‘15 /34p _DIK_
Signal( ‘15 /34p _DIK_
Signal( ‘15 /34 _DIK_
Signal( ‘15 434h _DIK_
Signal( ‘15 /34p _DIK_
Signal( ‘15 /34 _DIK_

Parameters

V221218 ikt _TK_{£& _0° )

A V221218 fIiEHE _10K_{E& 07 )
A V221218_ &t _10K_ & 07 )
A V221218 Jwia it _10K_(E& 07 )
HEHE V221218_ Sk _6K_{FE _0° )

i V221218_ filiEHE _9K_fE& 07 )

B V221218_ ms i &t _TK_MEE 0 )
i V221218_ FEkE _TK_ (R 0’
HAE V221218 fiKEHE _8K_{T& _0’
HAE V221218 S _8K_ (T3 0’
A V221218 M _6K_ (£ _0’
A V221218_ FEkE _9K_{FE 0
V221218 mEE G _8K_fEE 07 )
HAE V221218 S e _9K_{FiE 07 )
A V221218_ i i &t _6K_(EE _07 )

e ¢ —CZSC %%

¢ kwargs —di:

Returns
TR AT AR

PRI di MR K 2k, I EsX AN R00 T DA IS B A7 9 mT ATl 36
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vol_single_ma_V230214

czsc.signals.vol_single_ma_V230214 (c: CZSC, **kwargs) — OrderedDict
BRI =L, I ATES
SENENL:” {freq}_D{di} VOL#{ma_type }#{timeperiod}_ 435 V230214”

f5'Ti24:
1. vol >ma, £3%; 2z, 553k
2. ma[-1]1>ma[-2], [ l; Rz, [[F
fe ' 83
e Signal( ‘15 43%h _DIVOL#SMA#5_ 4325 V230214_ 253k _ Al b _{F& _O°
e Signal( ‘15 /34 _DIVOL#SMA#5_ 4335 V230214_ %53k _ [0 N _F%= _0°
 Signal( ‘15 /34 _DIVOL#SMA#5_ 43235 V230214_ £3L _ [ F _F%= _0°
e Signal( ‘15 /34 _DIVOL#SMA#5_ 43235 V230214_£3L _ [ _E£% _0°
£ iy
Parameters

~ N~ ~—

e ¢ —CZSC X%

* kwargs —
— ma_type: HJLLHKAL, WA ma_type_map F11¥) key
— timeperiod: ¥J£&i15 FE
- dit 55 TR B i i K &

Returns
(ERERVHIERE S

vol_ti_suo_V221216

czsc.signals.vol_ti_suo_V221216 (c: CZSC, **kwargs) — OrderedDict

B/ ga et MBS TH, STE: R
ZENENL:” {freq}_D{di}K_ £+ V221216”
it
1 HE RS SRR T AL “Himett”, HEILUHE H IR ae e i PRt Ao, 1B = K4
B CgREAE, SRR CBrARIRT wie b AL, e H BEREESF AT RS . 2. 41
FAERES R R REMN, MREMIES SR EZ e, ENRA ARG B E LM
HMEE. 3. “NTHEEE W it RIT AR, A ESR ARG 4. S H
BKTORY CRRRAE”, RILT S EXOESE, A RE AR .
i 5

e Signal( ‘15 /%P _DIK_ 84 V221216_#& _ M FE_1E= _0 )

o Signal( ‘15 434h _DIK_ A V221216 B _ ik {3 07 )
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* Signal( ‘15 440 _DIK_ &84 V221216_ 4k _ MV _ (T8 _0°

o Signal( ‘15 438 _DIK_ 8F: V221216_ #i _ ik _ £33 _0

« Signal( ‘15 4 _DIK_ Bk V221216_ ik _ Tt _ 4T3 _0°

« Signal( ‘15 4h _DIK_ &k V221216_ 455 _ Tt _ (T _0
B LK

Parameters

~ N~~~

* ¢ —CZSC X%
* kwargs —di: 405 di R K 4, I B SRl DA A B G5t T DA ] 9]

Returns

frr s
vol_window_V230731

czsc.signals.vol_window_V230731 (c: CZSC, **kwargs) — OrderedDict
8 E B H A AL P FRHE
SENENL:” {freq}_D{di}W{w}M{m}N{n}_ % 1 §E& V230731”

B m AR K 2k, ITHEIR K AR Es, 2lin 2, sKREA N, S/AMER 1 fil w i K &L
SR R KA N max_vol_layer, 5/ ]ME A min_vol_layer, PASXHAMENEA T H A B EAFE .

e Signal( ‘60 434 _D2W5SM100N10_ % K §E
¢ Signal( ‘60 434 _D2W5MI100N10_ % H B8
e Signal( ‘60 434 _D2W5MI100N10_ % I 5E

BHE V230731_ o NO_ ik N4_ T2 _
B
B
« Signal( ‘60 4> _D2W5MI100N10_ % 15
=1
B
B

mV )
HV230731_ @& NO_ fikH N5_ E,%? 07)
5 V230731_ & NO_ K& N2_{F& _07 )
B V230731_ =& NO_ {ii& N3_{F& _0 )
* Signal( ‘60 /34 _D2W5MI100N10_ % 11 fig f# V230731_ 4 N10_ it N4_ {13 07 )
* Signal( ‘60 43#h _D2WSMI100N10_ % I figf V230731_ f&h: N8_ k& N3_{£& 07 )
» Signal( ‘60 434 _D2WSMI00N10_ % I1HE& V23073 1_ & NI10_ fik & N3_ (T2 _
* Signal( ‘60 438 _D2WSMI00N10_ % I g V23073 1_ &4 N10_ k& N6_ (135
* Signal( ‘60 434 _D2WSMI00N10_ % 1 EH V230731_ & N10_ fikH N7_ (L& _
* Signal( ‘60 434 _D2WSMI00N10_ % 1 E& V230731_ =& N10_ fikH& N5_ {5 _
* Signal( ‘60 43P _D2W5M100N10_ % I1 g V230731_ &H N9_ k& N6_{L& 07 )
* Signal( ‘60 434 _D2WSMI100N10_ 7 11 fE & V230731_ fHH: N8_ k& N2_ (T 07 )

0" )
0’)
)
07" )

Parameters
e ¢ -CZSC %4
* kwargs Z4(FI

- param di

F T AEURBIRCE i I K &
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- param w
AL 1K/

- param n
Iy Z R .

- param m
THE BT TR B K ZRIKE R .

Returns
(EREa A HIERE S

vol_window_V230801

czsc.signals.vol_window_V230801 (c¢: CZSC, **kwargs) — OrderedDict
o B 1 P BAS B RRAE
SRR (freq)_D{di}W{w}_ % I1RE& V230801~
(GReFziis
MREE A [ 2 Bl 11 PN RS BERRAIE AR5 DA 11 PN A e A 52 15 /Nl 52 A 0 I I e A A 7 11
AL R RFAE o

(ER=2IE%
* Signal( ‘60 438 _DIWS_ %

B

230801_ Je4i)aii _ L& _ T 07 )

Y
o Signal( ‘60 44F _DIWS5_ % LI fig & V230801_ JCiUa4s _ E& _{T& 07 )
Parameters
e ¢ -CZSC %%

* kwargs S5 7L

- param di
TR EIRCE R K £
- param w
pUES: 1 IR DA
Returns
(ERER VAT
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xI_bar_basis_V240411

czsc.signals.x1l_bar basis_V240411 (¢: CZSC, **kwargs) — OrderedDict
B EANE T RIES
SENEN:” {freq}_N{n}_ B3 V240411~
(ERee2 s
1 BB, B AR PHAR SR G 20— K SRR R g4
2. BPATE, MR
e
e Signal( ‘30 /4P _N5_JEZA V24041 1_ BikER _AE 1= _0 )
o Signal( ‘30 438h _N5_JEZS V240411 BEEREL _ (185 _ 18

Parameters
e ¢ —CZSC %%
* kwargs —

Returns

xl_bar_basis V240412

czsc.signals.x1l_bar basis_V240412 (¢: CZSC, **kwargs) — OrderedDict
KIS
SN " {freq}_N{n}#TH{th}_ JEZs V240412”
5525 :
L BARFKIEHIER, SR RT (BTN H K LSRR EZ A /N + R0+ frifi
2. B EHIE
fE'5H4: - Signal( ‘30 24P _NI10#TH3_ JE7% V240412 ﬁ@{fﬂﬂ‘kﬁa T3 _ {3
5P _N10#TH3_ JE75 V240412 Btk iph (T3 (1% 0

Parameters
e ¢ —CZSC %%
* kwargs —

Returns

(R STIERE S

_0’ ) - Signal( ‘30
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xI_bar_position_V240328

czsc.signals.xl_bar_ position_V240328 (c¢: CZSC, **kwargs) — OrderedDict
XL BT DTk E W
SR {freq)_N{n}_BS #iill) V240328~
524
1. H4ETNHS S EMA [ A 2 B g
2. 22 i g R R s T B AR R 0
fi 254 - Signal( ‘30 234h _N10_BS %l V240328_ XM A _ fE& _ /£ _0° ) - Signal( ‘30 434
_N10_BS #fij Bl V240328_ MIxtm sl _ L& _ & 07 )

Parameters
e ¢ -CZSC %%
* kwargs —

Returns
(ERERVHIERE S

xI_bar_trend_V240329

czsc.signals.xl_bar_ trend_V240329 (¢: CZSC, **kwargs) — OrderedDict
JEFR TGS TTRE -

IE A+ 222 (Bullish Harami Cross) g —Fh & BRI EIEAS, JB T 2ALILEH —MA K. XFE
AHBHE T BB IR A S, AT RETUR B 55 R SR 1) Lo T8 ) 5 22 2l AR e T 48 25—
MR — ML, SR TmIMmTEESY; HoME— o (BERE HFAmps), HIf
ORISR T2 — RIS AR R R ATS , (HSLARTR B/, HBE ] A2 B 2

SR {freq} _N{n}M{m}_ +5 2 5% V2403297
fii i
L, T74ES, (h-D/(c-o) FAERMENT th, c==0

f'SA4e: - Signal( ‘30 23 _NSMS5_ 74k [ % V240329_ IS+ 7424 _{TH _ L& _0’ ) - Signal(
30 434h _NSM5_ 524 V240329 TR+ 204k (15 _ (T8 00 )

Parameters
e ¢ -CZSC %4
* kwargs —

Returns
FE LR

2.4. czsc.signals Package 261



czsc, Release 0.9.51

xI_bar_trend_V240330

czsc.signals.xl_bar_trend_v240330 (c: CZSC, **kwargs) — OrderedDict
K, BEREGINERE S vikE:
SRR " {freq}_N{n}M{m}#{ma_type}_XUJZJ§ V240330”
iz

1, 2425 HIYL KT 350 HIZ, FZL 2. 2425 HIYL/NT 350 HWL, B 3. WERR %, 15
2. EMA %,

(G2l ES
o Signal( ‘15 434h _NSM21#SMA_ X2k i3k V240330_ F2S _ %6 03 Ik _ {13 _0°
o Signal( ‘15 43P _NSM2I#SMA_ XYL i€ V240330_ F25 _ 55 04 Ik _AER O’
* Signal( ‘15 434 _NSM2I#SMA_ BUH L% V240330_ F2S _ 45 05 I _ERE _0°
* Signal( ‘15 43k _N5SM21#SMA_ W32 id & V240330_ F25 _ 45 06 K _{E& _0°
« Signal( ‘15 43k _NSM2I#SMA_ W4k 3t E V240330_ F25 _ 45 07 ) _ (3% 0
o Signal( ‘15 4 _NSM2I#SMA_ X4k i€ V240330_ F245 _ 55 08 Ik _ LR 0’
* Signal( ‘15 434 _NSM2I#SMA_ BUH L% V240330_ F2S _ 45 09 Ik _EE _0°
* Signal( ‘15 434k _N5SM21#SMA_ W32k id & V240330_ 25 _ 45 10 K _{E& _0°
* Signal( ‘15 438h _NSM21#SMA_ B2t V240330_ F% _ 45 01 (R _{E&E _0’
o Signal( ‘15 434f _NSM2I#SMA_ X4 i€ V240330_ FZ _ 55 02 Ik _ {5 0’
* Signal( ‘15 434 _NSM2I#SMA_ AU L% V240330_ FZ£ _ 45 03 Ik _{EE _0’
* Signal( ‘15 434k _N5SM21#SMA_ W32kt V240330_ % _ 55 04 K _ (T8 _0°
* Signal( ‘15 438h _NSM21#SMA_ BUS 2§ V240330_ F= _ 45 01 R _ (L& 0’
o Signal( ‘15 434 _NSM2I#SMA_ X4k i€ V240330_ F25 _ 55 02 Ik _ LR 0’
* Signal( ‘15 438 _NSM21#SMA_ XUS 25 & V240330_ FZ _ 55 05 Ik _ & _0°
* Signal( ‘15 43k _N5SM21#SMA_ B354k V240330_ FZ _ 45 06 Ik _ (L& _0°
* Signal( ‘15 43#h _NSM21#SMA_ BUS 2§ V240330_ FZ _ 45 07 Ik _ L& 0
o Signal( ‘15 434 _NSM2I#SMA_ X4k i€ V240330_ FZ _ %5 08 Ik _ {5 0’
* Signal( ‘15 438f _NSM21#SMA_ XU 25 & V240330_ FZ _ 55 09 Ik _ & _0°
* Signal( ‘15 434k _N5SM21#SMA_ W52kt V240330_ % _ 55 10 K _ (T8 _0°

N = I N N N N N N N N

Parameters
e ¢ CZSC %4
* kwargs —

Returns
(ERERVAHIERE S
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xI_bar_trend_V240331

czsc.signals.x1l_bar_ trend_V240331 (¢: CZSC, **kwargs) — OrderedDict
RWAE"T; Tk -

SRR " {freq}_N{n}_ M55 V240331”

fir S 2
1, GERkHT N PRI, ASE, 2. BEHT N FLRAROT, A%, i
i Bl

* Signal( ‘30 738 _N20_ JEf{5"5 V240331_M% TR _ (LR _0" )
* Signal( ‘30 738 _N20_ {55 V240331_M= _ R _ER 0

Parameters
e ¢ CZSC %%
* kwargs —

Returns

(ERERAVIEAES

zdy bi_end_V230406

czsc.signals.zdy bi_end_V230406 (c: CZSC, **kwargs) — OrderedDict
I BRI T K ZRE5TR
SRR {freq} _DO {55532 _BE Hfill) V2304067
(GReFesiis
LU ROE S, SR E2EH IR K i il 55 =R K 2 (BAL Y 28 =R K R B HIE s

B =R K Z) BRAE, RIRTYCHIRE TANAR 20K . 2. AR RN LR, TR A
A IA— AR R R 73 B

o5

* Signal( ‘15 438 _DO {55324 _BE #fil)y V230406_ FH= _ALEE _ LR 07 )

e Signal( ‘15 /4 _DO &5/ 84 _BE §) V230406_ F%£ _ & 13 _0 )

e Signal( ‘15 43%h _DO {=1ii4> 7 _BE %) V230406_ FZL _ NFBEET _T& _O’

* Signal( ‘15 434 _DO {55137 _BE %8 V230406_ F45 _ RIS _ (T _0°

* Signal( ‘15 438 _DO {55324 _BE 4l V230406_ FH=S _ AL _ T4rIX[A] _0° )

* Signal( ‘15 738 _DO {573 %4 _BE 48 V230406_ FZ AL _ EsrIX[E 07 )

* Signal( ‘15 438k _DO {55384 _BE % Bl V230406_ F=5 _ RIS _ T04r X [H] _07 )

* Signal( ‘15 434 _DO {51515 84 _BE i) V230406_ F 2% _ NEBIAT _ IS4 XIR] _07 )
A

* czsc.signals.byi_bi_end V230106 /()

Ff fme

il
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Parameters
c —CZSC %%

Returns

zdy _bi_end_V230407

czsc.signals.zdy_bi_end_V230407 (c: CZSC, **kwargs) — OrderedDict
T RS WT K 24
SHNL " {freq}_DO {55432 _BE i) V230407~
(GReFesiE
L Y RORIG, S0 EE IR K R ol 58 =R K2k (BRI sH =i K L2 8E
AU A AR K 28) RUMRME, HUSZEnRTA K LU ERI 2 , BIPTAH I 2 Tk i 2

K.
2. AR PPN, SR SR AT — R 5 L
A1

’

* Signal( ‘15 434 _DO {5515 84 _BE %)) V230407_F= _ALE _AEE 0 )

* Signal( ‘15 430 _DO {21543 % _BE 48 V230407_F% T8 £ 0 )

* Signal( ‘15 %Ml _DO {25437 _BE #il) V230407_ F % _ PRI _ f B0
5 0

o Signal( ‘15 434 _DO {54024 _BE ) V230407_ FZS _ ST _ ]

Parameters
c —CZSC %%

ﬂlﬁ EHIH

Returns

zdy_dif V230527

czsc.signals.zdy_dif_ V230527 (¢: CZSC, **kwargs) — OrderedDict
DIF 37t 12 224l Bl 40 W7 3K 52
SRR {freq}_N{n}T{t}_DIF &5 V230527”
fr's B4
PAZ I i T N AR K 2%, 4% DIF SR fE, SRR LRFERM 10 B4RF]) MACD fcKfl, AEE
e AR ] 4 8 g a0 S

i spide:
* Signal( ‘5 438 _N10T30_DIF it % V230527_ %53 _ AER _4ER 07 )
e Signal( ‘5 4%k _N10T30_DIF it & V230527_ £33 _ L& _ L& _07 )

Parameters
c —CZSC X%
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Returns

(R RlE

zdy _dif V230528

czsc.signals.z

dy_dif v230528 (¢: CZSC, **kwargs) — OrderedDict

DIF 7 7§ 2 B 1 =K 32

SR |
o2

freq}_N{n}T{t}_DIF 3t 5 V230528”

PAZ I Bl - [l 1000 AR K £k, 43| DIF (YA IEAE, WEal— 2, HRTIrAEER

T% 73 %

fisspide:
* Signal(
* Signal(

‘5 3%k _N20T70_DIF jE & V230528_ %530k s _ 132 _{1% _ 0 )
5 434 _N20T70_DIF 5 V230528_ 3L s _ T3 _{1% _0)

Parameters
c CZSC %2

Returns

(ERERAVIEEES

zdy _macd_V230518

czsc.signals.z

dy_macd_Vv230518 (c: CZSC, **kwargs) — OrderedDict

MACD 37 XK %

SR |

freq}_D{di}MACD % ¥ N{n}_BS %}l V230518~

i35 24

1. MACD KT 0, 4 X; MACD /N0, EX
2. 715 MACD JEZE KT 0 3 /INVT 0 B9k Ek

5 54:

* Signal(
* Signal(
* Signal(
* Signal(
* Signal(
* Signal(
* Signal(
* Signal(
* Signal(

60 434 _DIMACD %z Y. N9_BS %l V230518_ %X _ 45 1 %k _ 3% _0°
60 438 _DIMACD %z X N9_BS i) V230518_ Ft. X _ £ 2 Ik _ {F3% _0’
60 44 _DIMACD %2 ¥ N9_BS ##l} V230518_ %X _ 45 3 % _ & _0’
‘60 4>#h _DIMACD %2 X N9_BS #fjij V230518_ JE X _ &5 4 Ik _ (T35 _0°
60 434 _DIMACD %z Y. N9_BS %l V230518_ %X _ 45 5% _ 3% 0
60 434 _DIMACD 7%z X N9_BS #iilj V230518_ %t _ %5 6 ¥k _ £ _0’
60 44 _DIMACD %z X N9_BS ##ill V230518_%EX _ 25 7 K _ 1% _0°
‘60 4> _DIMACD %2 X N9_BS #fjijj V230518_ FE W _ 45 8 Ik _ (T35 _0’
60 434 _DIMACD %z Y. N9_BS %l V230518_ %X _ 45 9 %k _ 3% _0°

~ O~

2.4. czsc.signals

Package

265



czsc, Release 0.9.51

* Signal(
* Signal(
* Signal(
* Signal(
* Signal(
* Signal(
* Signal(
* Signal(
* Signal(

60 4> _DIMACD %2 . N9_BS %fi V230518_ & X _ 4 1 kK _{T%& _0°
60 4> _DIMACD %2 X N9_BS 4§ V230518_ &Y. _ 4 2 K _{T%& _0°
60 434 _DIMACD %5 . N9_BS #fHl V230518_ 4 Y. _ % 3 K _ 1% _0°
60 434k _DIMACD %z Y. N9_BS %fiBlj V230518_ &Y _ 45 4 %k _ {15 _0°
60 4> _DIMACD %5 . N9_BS 4§ V230518_ &Y. _ 4 5K _ 1% _0°
60 434 _DIMACD %z . N9_BS #fiBlj V230518_ 4 X _ %5 6 Ik _ {7 _0’
60 434k _DIMACD %z . N9_BS %Pl V230518_ &Y _ 45 7k _ {15 _0°
60 434k _DIMACD %z . N9_BS %fiBlj V230518_ 4% _ 45 8 Ik _ {17 _0°
60 4> _DIMACD %2 . N9_BS %fil V230518_ &Y. _ 4 9k _ {1 _0°

Parameters

* ¢ —CZSC X%

» kwargs S5 F Mreturn: iR [F {55458

zdy_macd_V230519

czsc.signals.zdy_macd_V230519 (¢: CZSC, **kwargs) — OrderedDict
MACD JEZ: i

SN {freq}_D{di}N{n}MACD %% _BS 4}igh V230519~

i ey

LN R K 2k, W2 N K 2i) MACD #R{EZ A EJ7, H N BR K 2k MACD #fLE N-1 #R K-1 2%
9 MACD /Iy, WA &2 kLt
2. R AZ KIS

g
* Signal(
* Signal(

)

‘60 73ph _DIN3MACD %t _BS il V230519_ IS4kt _ (LR _ LR _

07
‘60 434 _DIN3MACD %t _BS #fiBh V230519_ 253L 8 gitt _ (T5% _ 2% 0

)
)

Parameters

» ¢ —CZSC X%

* kwargs - %{7 4l

Returns

SEARIEERERAE S
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zdy_macd_V230527

czsc.signals.zdy_macd_V230527 (¢: CZSC, **kwargs) — OrderedDict
DIF/DEA/MACD 37 15 254l i By 41 5K 352 557
SR {freq}_{key} 1L W{wN{n}T{t}_BS #filJj V230527"

fri's 2.
1. ZHURT w AR K 28, 114 DIF/DEA/MACD, 1845 X {E 1K) FP A Bor b 22
2. WRECHTH n AME R LERHER T L + €/ 10 * FRifEzz, WA A 22545
(FReZI B3
« Signal( ‘60 434 _DIF 3585 WI100N10T10_BS #fiB)j V230527_ £35S _ (£3% _ (£ 07 )
e Signal( ‘60 4}%h _DIF £ 2 W100N10T10_BS #fi3 V230527_ 553kt i T _(F5& 07 )

Parameters
c CZSC X%t4

Returns
FE LR

zdy_macd_bc_V230422

czsc.signals.zdy_macd_bc_V230422 (¢: CZSC, **kwargs)

MACD i 75t

SR {freq)_D{di}T{th)MACD THF15th _BS %5 V2304227

fe's 8 he:

DA SR B, 2 AT B Ot
1. 5B AR Y. macd THARZ F <= HEA HR B AR AR Z F1 * th /100
2. PR TR E) O HlpRH T,
3. BIFTPIRE—%, BEAKRT 0 HAHS

(EREZIE &
* Signal( ‘15 434 _DITSOMACD TR fH#55 _BS %l V230422_ bk 9% 1%
* Signal( ‘15 43h _DITS0MACD RifH#5 5t _BS %l V230422_ bk 7% _ 1_{% _0’
« Signal( ‘15 434k _DITS0MACD JrifH35 0t _BS ) V230422 Tk 5% _ (T _0’
* Signal( ‘15 434h _DITSOMACD [rifHi54t _BS #filh v230422_ Fiik 5% _{£& 0
« Signal( ‘15 43k _DITS0MACD [RifH#5 5t _BS #iB) V230422_ F i 7% =3
* Signal( ‘15 434 _DITSOMACD T35 _BS #H) V230422 R 9 _E% 0’

o —

~ N~ ~— ~— ~—

Parameters
o c Ak JE IR CZSC X5
» kwargs —HALZEL

— di: BIBEE di i K 28
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— th: FEA A Y. macd THARZ I <= BEA FAX B A BITE AL Z 1 * th /100

zdy_macd_bs1_V230422

czsc.signals.zdy _macd_bsl_V230422 (¢: CZSC, **kwargs)

MACD #fi Bl I 25— K32 11

SRR {freq)_D{di}T{th)MACD_BS1 #filj V230422”

EREeaiE

PA LSS BB, K2 T B
- B, macd TAIFRZ A <= #E A H X B AH B AR Z A1 * th /100

2. BIIFHAKIN—E, RAE SRS, &R0 A ST PR i oy

(G2l ES
* Signal( ‘5 4Mf _DITSOMACD_BSI %fjH) V230422 F25 _ bk 5% _ (& 0’
* Signal( ‘5 434 _DITSOMACD_BSI %) V230422_F% _ T 7% (& 0
* Signal( ‘5 43P _DITSOMACD_BSI %) V230422_F% _ TS % _{T8& 0’
* Signal( ‘5 43 _DITSOMACD_BSI %) V230422_ F=s _ bk 9% _ (T 0’
* Signal( ‘5 434 _DITSOMACD_BSI %fjH) V230422 F25 _ bk 7% _{F& 0
» Signal( ‘5 4380 _DITSOMACD_BS1 #fi8) V230422_ F% _ F9 % _{T% _0°

Parameters
* o ELAl AT CZSC X4
* kwargs {1 2%k
— di: FPHCH di IR K £
— th: FHLELAHIRY. macd THFLZ A <= HEA HAKBLAO R AL A th / 100

zdy _macd_dif V230516

czsc.signals.zdy_macd_dif_ V230516 (c: CZSC, **kwargs) — OrderedDict

MACD #£¥5 DIF f % 5
SRR " {freq}_D{di}DIF F _BS #i) V2305167
{5 24

* DIF &% 1) DIF /] MACD #:5; 2) DIF AHECHT— 3R B/ T 81
* DIF EFF%5: 1) DIF KT MACD 55 2) DIF AH HCRT— J 38 Lk /N T s
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5954
* Signal( ‘60 44 _DIDIF 3£-F- _BS #fil V230516_ F=%5 _ UM _ (15 0’
« Signal( ‘60 43 _DIDIF 3 _BS %l V230516_ F25 _ HFEE _(TE 0
* Signal( ‘60 434 _DIDIF °F- _BS 4B V230516_ 5% _ Gk _(F&E 0
« Signal( ‘60 434k _DIDIF =7 _BS #iB) V230516_ 5% _HF&HE _FE_0

~— ~— ~— ~—

Parameters
e ¢ —CZSC %%
* kwargs -S4 F L

Returns

SEACIE EReRAcE S

zdy_macd_dif_V230517

czsc.signals.zdy _macd_dif_ V230517 (¢: CZSC, **kwargs) — OrderedDict
MACD =IO 4AF
SEEN:” {freq}_D{di}MACD F{x _BS #fjH) V2305177
RRTE

DA IFF G
1. DIF {EB4 T Iy LR kTS
2. DIF 7254l B B 25 DEA 7KW
3. DIF AE%40 Ly B 35 MACD 4%
fiis Bl
* Signal( ‘60 434 _DIMACD J1 _BS %) V230517_%%5 DIF B{ZEH _ L& 07 )
* Signal( ‘60 434 _DIMACD JF1-£3; _BS %liBh V230517_F%5 _MACD KW _{T& 0 )
* Signal( ‘60 434 _DIMACD F3 _BS %liBh V230517_%% _MACD L X _{F&E 0 )
¢ Signal( ‘60 434 _DIMACD J1 _BS #fif V230517_%% _DIF B _ {13 07 )
* Signal( ‘60 434 _DIMACD J13 _BS #fif V230517_%&F% MACD KW _{L& 0’ )
Signal( ‘60 434k _DIMACD J1{ _BS 4l V230517_%F% _MACD £ X _{F& _0 )

Parameters
e ¢ CZSC %4
* kwargs - Z4(FIl

Returns
R EES45
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zdy_macd_dif_iqr_V230521

czsc.signals.zdy macd_dif_iqr_Vv230521 (c: CZSC, **kwargs) — OrderedDict
MACD #:1-5 DIF [ % %
SENENL:” {freq}_D{di}DIF EF IQR_BS i V230521~

5524
* DIF EV-F%£: 1) DIF /N MACD ¥ 2) figilt 3 4815 DIF #8 i — JE AR AL A 7Y 436 FE Y
* DIF E°F-F%5: 1) DIF KT MACD ¥E¥5 2) figilt 3 4~ 1 DIF A1 B — R AR (A 7Y 43 N

fe's Ak
« Signal( ‘60 434k _DIDIF =7 IQR_BS %fiB) V230521_ F25 _ LA (T 0’
* Signal( ‘60 4% _DIDIF 3£ IQR_BS ##iBh V230521_ F% _HTHE _TE 0
« Signal( ‘60 4> _DIDIF 7 IQR_BS %) V230521_F % _ GHmes _ (135 0’
« Signal( ‘60 434k _DIDIF = IQR_BS %fifh V230521_ E% _ - THE _ (& _0

~ N~ ~—

Parameters
e ¢ CZSC %4
* kwargs Z4(FI

Returns

ST 5S4

zdy_stop_loss_V230406

czsc.signals.zdy_stop_loss_V230406 (cat: CzscTrader, **kwargs) — OrderedDict

EWRAEIERIZ R

ZRSAR 7 {freql}_{pos_name }F{first_stop}_ I} V230406

fa'gigh:

ZR BRI, [ Sk kg
1. #E37 J530E 1R R [ E BP (145
2. BT ORI E— A AR, IR
3 AL —EAERF RS N LT ESRG, AR FIRIEEGE A, MR IR O TR % R AR L

(U 2 AR — L 5E BP)

(GREYIEE
* Signal( ‘ H£k _5 HZ£ 3k F300_ 11451 V230406_ £k k40 _ AR _AER _
* Signal( ‘ H£k _5 HZZ 3k F300_ [E45 V230406_ =53k k4 _ ARRE _ AR _

)

0" )
0" )

Parameters
cat —CzscTrader X4

Returns
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zdy_take_profit_V230406

czsc.signals.zdy_ take_profit_V230406 (cat: CzscTrader, **kwargs) — OrderedDict
S (SIRrBed
SENEML:” {freql}_{pos_name}_ & V2304067
iz

2R IEEHAY, 2 Rk bR
L ATA— AR RS T I BT BL, AT — TR R A, BREStr, AnBea THBET— T ik
i, ILBEN. TR A BRI .
s FK:
* Signal( ‘HZ S H&Z 3k _ 1k V230406_ 23k 1hE LR _fEE _07)
* Signal( ‘HZ _5 H&Z L _ k4 V230406_ 253k 1Rf B _ & 07 )

Parameters
cat —CzscTrader %4

Returns

zdy_take_profit_V230407

czsc.signals.zdy_take_profit_v230407 (cat: CzscTrader, **kwargs) — OrderedDict
SRR IR B2
ZENENL 7 {freql}_{pos_name}_ & V2304077
fiisiesi:

Z LRI, 2 Sk IR LR K SOl D, BERTikgL. (232 G BT
H AR E AT R P REMN K 2 15 4, IF HaRBeA B, EEILEEN

a1
- Signal( * FI% _S A%k _ 1L V230407_ Z3kIRE 17 _ 415 0 )
- Signal( * F12k 5 HZ 3% 11 V230407_ % ki _ (B T3 0" )

Parameters
cat —CzscTrader Xif £

Returns

B
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zdy_vibrate_V230406

czsc.signals.zdy_vibrate_V230406 (cat: CzscTrader, freql, freq2, **kwargs) — OrderedDict

HHK R R 2= A E
SRR " KT _(freql }#({freq2)_BS Bl V230406”
(ERepiaiis

L PRI T4 T 3 . (RS R ) 2, P B, PN e (R 9y
HR 5 1] )

PAFFZEe B (P ), 20 b —2E RGO o BUSH S, 8 SORGUIEN A P, R T4y
MR H, R

L H>= RGO BT 2. (ARG P B ) < AYIH KR IE 3. (H-P) *3 < i 4.
A MACD 5 LS. (B 25E HIFa FES)

R GRE— T LA AR N TR 3

L H>= ARG BRI BORR e KA BT 2. (H-ARZRI R A% ) < A L - 6
PR BN ABIGERI R, K T AR BB =k BT XA, 3. (H-P) *3 < K
JE: H-P, HSOR— RGN BT R T, X Bl T HERR SRR B A, DXL B/
HE, Bl AL

i gl
- Signal( ‘CRER 5 4-4h #60 4-Eh BS Sl V230406 % {EE _(ER 0’

)
* Signal( ‘ FHXFEED; S 704 #60 234 _BS i) V230406_ FE _ALE _AEE 07 )

Parameters
* cat -G X4
* freql -IKZ%!
* freq2 - ARZ |
* kwargs —

Returns

zdy_zs V230423

czsc.signals.zdy_zs_V230423 (c: CZSC, **kwargs)

LIRS =
SR {freq}_D{di} FAXIEL _BS Hfill) v230423”
sz
PAEBKA B, 2R B K :
L EAERIETIFE D SRR, ENBEATET S
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2. X B >= FEA KR — SR/ 3
5 hk:
o Signal( ‘15 4M4h _D1 HXTEZS _BS #ilh V230423_ ik S _ (& O
* Signal( ‘15 43 _D1 HXIERS _BS #iB) V230423_ Bk 7% _ (T _0°
e Signal( ‘15 43h _DI1 "ARIEAS _BS HiBh V230423 Rk 5% (3% 0
e Signal( ‘15 43 _D1 HHXTEZS _BS #lilh V230423 Rk _7 & _ (T8 O
* Signal( ‘15 4P _D1 HXTEZS _BS #ilh V230423 Rt 9% (& O
* Signal( ‘15 4 _D1 HXIERS _BS #iB) V230423_ Fik 9% _{FiE 0’

~ N~~~ '

Parameters
o ALk A ) CZSC X4
* kwargs —HAL S

— di: R di IR K £

zdy_zs_space_V230421

czsc.signals.zdy_zs_space_V230421 (¢: CZSC, **kwargs)

Hiix 25 [ JE S 2R

SRR " {freq} _D{di} X3 [a] _BS #fiH) V2304217

fi's 2.

PATREF BB R 9] - ok CEHF2EY PRSP ByRm s B, RTEET [HEAZE] BRE A MRS

(FReZI B3
* Signal( ‘15 434 _D1 fFix =[] _BS #iBh V230421_ ik S % _{EE 0
* Signal( ‘15 438h _D1 k=S (6] _BS 4l V230421_ Rk 5 & _ R 0
o Signal( ‘15 4 _D1 Hfk=sa] _BS i vV230421_ Lk _9 % _ {5 0’
* Signal( ‘15 43 _D1 HX23[a] _BS #iB) V230421_ Bk 7% _{F5E 0
* Signal( ‘15 4% _D1 HfX23[a] _BS #iH) V230421_ Fk 7% (& _0°
e Signal( ‘15 4% _DI1 HK%5[E] _BS $fjBh V230421_ Figk 9% _(T& 0’

~ O~~~ ~—

Parameters
o c —HEEREFE BT CZSC X4

* kwargs —HANSHY - di: FIECH di IR K £
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2.5 czsc.sensors Package

2.5.1 Functions

discretizer(df, col[, n_bins, encode, strategy]) fifi Fj KBinsDiscretizer X} 44245 B4} [a) 2R 16_E ikt
ERUL
get_index_beta(dc, sdt, edt[, freq, ...]) FREUEMEFE ST Beta
holds_concepts_effect(holds, concepts], ...]) R G R AR,
turn_over_ rate(df_holds) THEF UGN Y A F R
discretizer

czsc.sensors.discretizer (df: DataFrame, col: str, n_bins=20, encode="ordinal, strategy='quantile’)

i | KBinsDiscretizer X% 2275 E7E ] [a) #3475k

Parameters

Returns

get_index_beta

df —HiE x5
col LA RS 4

n_bins - 2% I, KBinsDiscretizer 3 #4 https://scikit-learn.org/stable/modules/

generated/sklearn.preprocessing. KBinsDiscretizer.html
encode % [, KBinsDiscretizer X k4

strategy —%: |l KBinsDiscretizer U4

czsc.sensors.get_index_beta (dc: TsDataCache, sdt: str, edt: str, freq="D’, file_xlsx=None, indices=None)

FREUEEMEFEELY) Beta

Parameters

de HHREAFA G

sdt —Ff46 H I

edt —Z5H H

freq K4 JEM, D HZ, W EZL, M H4&
file_xlsx 25T

indices & LJEHF R

274
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Returns

holds_concepts_effect

czsc.sensors.holds_concepts_effect (holds: DataFrame, concepts: dict, top_n=20, min_n=3,

“kwargs)
IR A R AR,

JE P - PR, AR BRI A S AL B HAB R R S R A XA
RKIMXTLT

BT A2

1. W5 kwargs HAEAE" copy’ fE FLU RV H K True, WK holds #4742 il .
2. Jy holds #hn’ MESHRER 51, ZFIAYE 2 holds H1* symbol’ FRf RV I BRI AR A2, 4
AT R B AR S AR S 78 25
3. ARSEEE A, ZSIRER i/\ﬂﬁmﬂ’]ﬁ%/\*ﬁﬁ@ﬂli
4. M holds i e AR i KT 0 94T, TR{E 4 holds.
5. B =3 %13 new_holds F1Z3 7L dt_key_concepts.
6. %I holds #% i1 * dt” FEAT/34H, Jﬁrt/\ﬁj\éﬂ TR . a. T BFAE L BUROARE: , PEIRCHE PR B
%E’J Hil top_n M, W{HZS key_concepts #1135 . b. X H ] dt F1%} 1 A9 key_concepts 77 A dt_key_concepts
Bo o PRTER S T I B min_n E’JHX?, R 25 R IS N B new_holds 41| 3R Hr
7. {E J pd.concat *f new_holds H[1) DataFrame #4767, ZI8R5], M(HZ dfh, 8. f)|## DataFrame dfk,
Ho S H Y (do) RIS 5 #5408 (key_concepts). 9. iz [a] dfh Al dfk.

Parameters

* holds AWM, HEH:

dt symbol weight

2023-05-09 00:00:00 601858.SH  0.00333333
2023-05-09 00:00:00 300502.SZ  0.00333333
2023-05-09 00:00:00 603258.SH 0.00333333
2023-05-09 00:00:00  300499.SZ  0.00333333
2023-05-09 00:00:00 300624.SZ  0.00333333

* concepts —EERGME SR, FEFI: |

*002507.SZ° : [ ‘ML TRIS . EGRAE , CEMREEE 1, 002508.8Z
CLOCFEAHA, ChUNEES . EREEE ]

}
* top_n LT n LM

e min_n B ER /DL n MESTE top_n 1
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Returns
U8 S B, BN E] S top_n A

turn_over_rate

czsc.sensors.turn_over_rate (df_holds: DataFrame) — [<class 'pandas.core.frame.DataFrame'>, <class
'float">]

TR RN B () 2H G4 T
Parameters
df_holds -

BAZE S HERE WA, BllsFeBian
UEFF ARG 73 H IS oA

0 000576.SZ 2020-01-02 0.0099 1 000639.SZ 2020-01-02 0.0099 2 000803.SZ 2020-01-02
0.0099 3 000811.SZ 2020-01-02 0.0099 4 000829.SZ 2020-01-02 0.0099

Returns

PEHF R

2.5.2 Classes

CTAResearch(strategy, read_bars, ...)

EventMatchSensor(events, symbols, read_bars, ...)

CTAResearch

class czsc.sensors.CTAResearch (strategy, read_bars, results_path, **kwargs)

Bases: object

Methods Summary

backtest(symbols[, max_workers]) Z #HFEPAT on bar [B]
check_signals(symbol[, sdt, edt]) JEEAS A A S
dummy(symbols[, sdt, edt, max_workers]) {ii Jf] DummyBacktest 347 on sig [H] {l]
replay(symboll[, sdt, edt, refresh]) BAL AR RZ 5 Bl
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Methods Documentation

backtest (symbols, max_workers=3, **kwargs)
Z PR IAT on bar [a] i)
Parameters
* symbols —#Ri 51
» max_workers I KiHFFELL

Returns

None
check_signals (symbol, sdt="20200101", edt="20220101")
TEEAS R LA S S
Parameters
* symbol R
* sdt —JFUGI[E
- edt L]

Returns

None
dummy (symbols, sdt="20200101', edt="20220101', max_workers=1, **kwargs)
{ifi Fif DummyBacktest 3£47 on sig [=] ]
Parameters
* symbols —fli51 3
* sdt [l TR ]
« edt [l 45 ]
» max_workers — 5 fHFFEEL
* kwargs —
Returns
replay (symbol, sdt="20200101', edt="20220101", refresh=True)
B RS 5y [l
Parameters
* symbol R f{H
* sdt JFARINTE]

* edt 4 (A

2.5.
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» refresh &k

Returns

None

EventMatchSensor

class czsc.sensors.EventMatchSensor (events: List[ Dict[str, Any] | Event], symbols: List[str], read_bars:
Callable, **kwargs)

Bases: object

Methods Summary

get_event_ csc(event_name) F B 4 1) 78 T VT Bk B

Methods Documentation

get_event_csc (event_name: str)
INITE SEREE ) UN A
cse = cross section count, 4775 T VS L K 5L
PREA T 4 -
1. fz—A> self.data [ E] 4 df .
2. A df HiiEEH event_name F1ZT 1 94T,

3. fdi)H] groupby J;7it& symbol Fil dt X ik s M &bk f 7041, Jii13 event_name 51]i¥) S F0.
GEHRFIE K — > #71) DataFrame , J 1225 [ 4 (symbol, dt) ZH £y, HA5—~%1] event_name,
FoR A AR VCELREL

4. JIKMEH groupby Jitkik dt X L& T2 4l, FFiF5E event_name ¥ EFT. X

K120 DataFrame
HAE A3 event_name, F/RTEREB ] 55 A A5 19 () FHAF VT RL B4R

Parameters

event_name {4 FR
Returns

DataFrame
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2.6 czsc.traders Package

2.6.1 Functions

check_signals_acc(bars, signals_config], ...])

clear_strategy(strategy_name[, redis_url, ...])
combine_dates_and_pairs(dates, pairs, ...)
combine_holds_and_pairs(holds, pairs, ...)
generate_czsc_signals(bars, signals_config)

get_ensemble_weight(trader[, method])

get_heartbeat_time([strategy_name, ...])

get_signals_config(signals_seq], sig-

nals_module])

get_signals_ freqgs(signals_seq)
get_strategy_mates([redis_url, ...])
get_strateqgy_weight s(strategy_namel, ...])
get_unique_signal s(bars, signals_config, ...)

long_short_equity(factors, returns[, ...])

stock_holds_performance(dc, dfh, res_path)
stoploss_by_direction(dfw], stoploss])

AL R K AR EEER S, WihES iR
VISP SR

I S B AT e %

Sh AR H BRI R SRS T F- 38 2 647 0T
ST RSN PRI SRS T - 22 ) B4 T 43 #r

i i} CzscSignals 4= {55

FREL CzscTrader H1 A positions % I method Jy {E4E
I SRR

FREURME 1) fpe 3 — U Lok ]

REUE S5 RN 155 R AL

REUE S I FR A K LR I5112%

BRI Redis H Y SR ST R

ARIURIS 5 A

REUE 5 R b E LW PTA (5 58138

AR ETE N TE S e, [ A 2 =X 4 A
A an

TR A B H &R o arRM

HeRF QT AT 1k 40

check_signals_acc

czsc.traders.check_signals_acc (bars: List{fRawBar], signals_config: List[dict], delta_days: int = 5,

**kwargs) — None

i AL K AR SIIE RS, S S PSR p P i

PRAIIATIZ -

L. BRHOE oK UL A R 3] K 2R base_freq, FFAGALH AR K 24 bars 215 Z I 8] TH P HE . 0

A bars (R /T 600, pRECE R[] .

2. KI5, ERBURE I generate_czsc_signals J5¥E, A Czsc (55, HRFG5RARAE df .

et

31| signals 513

Nk

PRECR U df T IIE S5 s_cols, FHATEIE—SIRIERECR . A5, sRECRITaRIE S 3

PRECR: bars 73 TSRy, bars_left £l bars_right, FFEUE S0l & signals_config 1) Frg fregs.
PREUBIH — BarGenerator %42 bg, Jf{#i ] bars_left H i) K 28k W1 LE

BRI/ —> CzscSignals Xf4¢ ct, F¥f bg FIME ST E signals_config /NS LA .
BRI — A last_dt, ] TARRHEE— MG 5055 — U SR I ]
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8. PRIk Iy bars_right H1igf—iR K 4k, X8R K2, BREOHA ctupdate_signals(bar) > 58T {5
o

9. X FH—MET, WRME K LA 5%E 55— I R Y 2E(E KT delta_days, I
HZES 540N ES IR, RECREE— A HTML S, SRAFE S IHBIEER TR, 3%
&5 mfa— U B IR

Parameters
* bars Jflf K £k
* signals_config T ZHIERI(E55%
* delta_days F{HIEIE 5[] H]FE R AL

Returns

None

clear_strategy

czsc.traders.clear_strategy (strategy_name, redis_url=None, connection_pool=None,
key_prefix="Weights', **kwargs)
I o3 S s A TS

Parameters

* strategy_name str, K544

o redis_url -str, redis %3 FHE, BRIA KN None, B M Ff 545 &
RWC_REDIS_URL H35zH

¢ connection_pool —redis.ConnectionPool, redis 7E#:
» key_prefix -str, redis ' key HIZE, ERIAN Weights

* kwargs —dict, HA %]

combine_dates_and_pairs

czsc.traders.combine_dates_and_pairs (dates: list, pairs: DataFrame, results_path)

ShE A REE H IR R SR TP 38 2 67 0B

S

1. Ff dates 46y H IR AL, HIRA L% & dates.

F pairs 2 i %) dfp AL &
K dfp 1 FEGEFRY FUA R HIIZEAL, 45 H IR R BCE RIS AR 51,
M dfp RO H ITE dates HRAgEE, KB4 df_pairs.,
M dfp HESESF A I RTE df_pairs 5RO B[R]0 S A 858, TR 45 dfp_sub.
. f§if dfp_sub 4% PairsPerformance X4 tp_old.
. {#i ] df_pairs £1| 7 PairsPerformance X% tp_new.

N v oA W
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8. FTENFAGAC 5 I AT B4R BE G 1T

9. 1T GG A 5 M EAE A4 ST
10. QIEEER H FIRAFEAN S5 RN 5 Bl -
11. 3%\ tp_old 11 tp_new X4,

Parameters
* dates —K# H ISR H M, kel [ <2020-01-027 , -+, 2022-01-06" ]
* pairs -

PRI SR IF 2 5 Bodl, B Al
P ACS A2 5 J5 1) e R TR R T IF T G [R] 0 002698.5Z 23k 1
2015-01-12 13:30:00 24.02790 2015-01-13 09:45:00

1 300031.SZ £ 3k 1 2015-01-12 10:30:00 53.87420 2015-01-13 09:45:00 2 300046.SZ
%3k 1 2015-01-12 10:15:00 41.35824 2015-01-13 09:45:00 3 300076.SZ %3k 1
2015-01-12 10:30:00 57.84800 2015-01-13 09:45:00 4 300099.SZ %3k 1 2015-01-12
10:15:00 62.57308 2015-01-13 09:45:00

FIFOR TR O K LB O RS 5 @805 &5 25 Bl

023.381502 7 0.843750 -0.64640 -0.0269 -0.0269 1 52.71284 2 13 0.968750 -1.16136
-0.0215 -0.0215 2 40.72068 2 14 0.979167 -0.63756 -0.0154 -0.0154 3 55.45144 2 13
0.968750-2.39656-0.0414 -0.0414 4 61.50528 2 14 0.979167 -1.06780 -0.0170 -0.0170

» results_path /g5 R H

Returns

combine_holds_and_pairs

czsc.traders.combine_holds_and_pairs (holds, pairs, results_path)
A RSN RN SRS T - 22 5 EA T 43 A

PR
1. ¥4 holds Fl pairs ZcHiE4 TALPRANAESS

* Ff holds 2 i | dfh 2 #

« 5 dfh iy B B AR H R
 fFdfh i) GEFRAURS T FUIRESE AR AUES A,
* ff pairs 52 3| dfp AL .

» Y5 dfp 7 O SR H, R H AR RIR A TG
3.
2. IR A Shh

« Fidfp Sdfh iy [ TFGHB , ArmgRS , FpOAE’ 1150372558, 145 dip_.
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o M dfp_ FIERERFORE R T 0 1952 5%, IR{EZ df_pairs.

o M dfp HE I B 7E df_pairs BTGB RIS L N 958, TREZS dfp_sub.
3. BEATVROY RIS BT

o i fj] dfp_sub f% PairsPerformance %} 4 tp_old.

o {§i [ df_pairs 6|7 PairsPerformance X} 42 tp_new.
4. GIEEEA H S IR VRO 85 R 52 5 B

o {iiJf] os.makedirs G745 H H 5.
o f tp_old IGETT S5 RARFE R Excel S, SCHE4RT EARAT S VA XIsx”
« ¥ tp_new FIGEH A IARAE N Excel SCMF, SCHFA R 1AL EITHY XIsx

o Y df_pairs BIEIRARTE N Feather SU{4:, X2 R" HE 1 ERC 5 feather”,
5. 3R [A tp_old F tp_new Hf4 .

Parameters
e holds —
OB Eds, Fepi:
B3 HAIES RS nlb RO

0 2020-01-02 000001.SZ 183.758194 0.001232 1 2020-01-02 000002.SZ -156.633896
0.001232 2 2020-01-02 000063.SZ 310.296204 0.001232 3 2020-01-02 000066.SZ -
131.824997 0.001232 4 2020-01-02 000069.SZ -38.561699 0.001232

* pairs —

PSR TP 22 5 8cd, i X
PR 22 55 7 1) i R RETT G R] 2 I 61 G i) 0 002698.5Z 23k 1
2015-01-12 13:30:00 24.02790 2015-01-13 09:45:00

1 300031.SZ £ 3k 1 2015-01-12 10:30:00 53.87420 2015-01-13 09:45:00 2 300046.SZ
%3k 1 2015-01-12 10:15:00 41.35824 2015-01-13 09:45:00 3 300076.SZ %3k 1
2015-01-12 10:30:00 57.84800 2015-01-13 09:45:00 4 300099.SZ %3k 1 2015-01-12
10:15:00 62.57308 2015-01-13 09:45:00

FIPF ORI PR @ K SB O R 5 &85 15 &5 Bl

023.381502 7 0.843750 -0.64640 -0.0269 -0.0269 1 52.71284 2 13 0.968750 -1.16136
-0.0215 -0.0215 2 40.72068 2 14 0.979167 -0.63756 -0.0154 -0.0154 3 55.45144 2 13
0.968750-2.39656 -0.0414 -0.0414 4 61.50528 2 14 0.979167 -1.06780 -0.0170 -0.0170

* results_path 4R HFE

Returns
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generate_czsc_signals

czsc.traders.generate_czsc_signals (bars: ListfRawBar], signals_config: List[dict], sdt: AnyStr |
datetime = 20170101, init_n: int = 500, df=False, **kwargs)
{#i f CzscSignals 4 {55
PR T2 5 -
1. BB SeME S B signals_config 3R A | fregs.
2. BR)E, BRECRHE S TR AT ] sdt 55464 datetime ZE3Y, H-REAHF AR H) 2 BT K 88 43 B4
bars_left, FFA5HTEZ JEH K &34 Bi4y bars_right,
3. GI2R bars_right Sh%s, RINA AR Z 50 K 888, s Zdi—1
DataFrame B{ %541 3.
4. PREB)7EE— BarGenerator %42 bg, Fffi [ bars_left 111 K LBIE 4G E .
5. PRELBIE-—> CzscSignals %14 cs, FRf bg FIfF5 L E signals_config E S HtE A
6. PR ] bars_right fif—HR K 2k, X TR K, KA cs.update_signals(bar) > 5B Hi{H
S RGN E _sigs S,
7. BeJE, WA df ZHCH True, PRECRF _sigs #5464 DataFrame Jf-3% [|]; 70, FEzR ] _sigs.

il

H, HRE A

Parameters
* bars —HilEH K £ 75
* signals_config {55 HKHAECE, #XUIN: signals_config = [

{ ‘name’ :  ‘czsc.signals.tas_ma_base_V221101° , ‘freq’ : ‘HZR’
, ‘di’ : 1, ‘ma_type’ : ‘SMA’ , ‘timeperiod’ : 5}, { ‘name’ :
‘czsc.signals.tas_ma_base_V221101°, ‘freq’: ‘H#k’, ‘di’: 5, ‘ma_type’ :
‘SMA’, ‘timeperiod’: 5}, { ‘name’ : ‘czsc.signals.tas_double_ma_V221203’
, ‘freq’ @ ‘HZk’>, ‘di’ : 1, ‘ma_seq’ :(5,20), ‘th’ : 100}, { ‘name’

‘czsc.signals.tas_double_ma_V221203° , ‘freq’ : ‘HZk’ , ‘di’ : 5,
‘ma_seq’ :(5,20), ‘th’ :100},

]
* sdt (F ST E I IR
e init_n Jf{ T BarGenerator #Ji&4b i AL JE I K 258
o df Z R df A AE SR LR, BN False

Returns

(EREAE S
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get_ensemble_weight

czsc.traders.get_ensemble_weight (frader: CzscTrader, method: AnyStr | Callable = 'mean’)

FREL CzscTrader H1 i positions 4% 1f method 77 YASE 2 J5 AN H
BRET T2
1. FRHR trader FpG0 {5 E I #4544 DataFrame:
© WIS E WO E.
o AL EM RO R DataFrame, 3 A9 2] —NEE{KY DataFrame .

o KERFOBIE AN RN R0 E A R
2. MRAEAE M7 VT SR

o WARTFRRWAMNMG, B OE BRI I, FH A IR TS

. ﬁu%ﬁ%%?ﬁ%%??ﬁ% (w mean”.” max”.” min”.” VOte”) 7 mﬁ*ﬁﬁlﬁ‘]ﬁ“ﬁﬁﬁﬁ“ﬁiﬂ
i
3. RIS HIL EARI . BCE R4 DataFrame:

o RIS R A ACE S HAWA 8 — R 48— H7Y DataFrame.
o KR H bR AE S B ) DataFrame
REEE HL AR ACE A %Y DataFrame B4
Parameters
o trader —CzscTrader i35 %) Bkt
« method —str or callable

LROTYE, IEAASE: mean’ , ‘max’ , ‘min’ , ‘vote’ HHA[PAMEAHE X
ROBREL, BRELAY % AN dict, key A position.name, value A position.pos, FEfl%i A :

{ “ZRAME A" 1, “ZRFMEB o 1, 2RI AT -1}
* kwargs —

Returns

pd.DataFrame columns =[ ‘dt’ , ‘symbol’ , ‘weight’ , ‘price’ ]

get_heartbeat_time

czsc.traders.get_heartbeat_time (strategy_name=None, redis_url=None, connection_pool=None,
key_prefix="Weights', **kwargs)
FREUHR WS 1 e i — U Lo RS [

Parameters

» strategy_name -str, 55I%%% , 2R\ A None, BIZRBUTTA S 0& 1. Co Bk s ]
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* redis_url -str, redis %8 FAFH, BKIAA None, HJ A 33 AL B
RWC_REDIS_URL #32H

¢ connection_pool —redis.ConnectionPool, redis 741l
» key_prefix str, redis 1 key [HIZE, BRiAH Weights
» kwargs —dict, FAhSH
— heartbeat_prefix: str, (> key FH{ZE, ERIA A heartbeat

Returns
str, fe i — UL Bk [A]

get_signals_config
czsc.traders.get_signals_config (signals_seq: List[str], signals_module: str = 'czsc.signals') —
List[Dict]
BRIUF S AT 55 R AU
BRECRA T2 4
1. HEBIE ¥4 SignalsParser J3it L BiIxf 5 sp, 14 A ¥ 2% signals_module 11 8)451k
A A 22 AT signals_module RIS B4, AERL T sig_pats_map {55 SHAF

UL sig_name_map {7551 7.
2. UG sp SE parse ik, ArERDT signals_seq FUO i, I 75 BHUNRLEL 6L

Parameters
* signals_seq {557%%

» signals_module {55 R ATAEAEER

get_signals_freqs

czsc.traders.get_signals_freqs (signals_seq: List) — List[str]
RIUFE S B R K 25151 56
BRRRAT 2 -
1. SRJGXT signals_seq "R AEANE 5 #E T DA N 4 :
o [ IEMZRE MG TR IBUES Y, F-REHAAETE _freqs &

o WSRFRIE] TESE, PRI A fregs 51,
2. e JE BRI R AT £ sorted_fregs 51 FME, I HLDA sorted_fregs 51 R HHEF#E TR ]

Parameters

signals_seq {553 / {5 BB E
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Returns

K 28 &5 %

get_strategy_mates

czsc.traders.get_strategy_mates (redis_url=None, connection_pool=None,

key_pattern="Weights:zMETA:*', **kwargs)
FRUL Redis H1 i SRS TR

Parameters

* redis_url -str, redis 1% H P47 H, BRIA N None, R A BF BT A B
RWC_REDIS_URL 51

* connection_pool —redis.ConnectionPool, redis 7§22t
» key_pattern —str, redis J* key f{] pattern, ZRiA-H Weights:META:*
» kwargs —dict, FAthSH

Returns

pd.DataFrame

get_strategy weights
czsc.traders.get_strategy_weights (strategy_name, redis_url=None, connection_pool=None,

key_prefix="Weights', **kwargs)
ARIPURMS 7 oA

Parameters

* strategy_name —str, FRHIg 4

e redis_url -str, redis %3 F4 &, BRIAKN None, B M Ff 545 &
RWC_REDIS_URL HisH

e connection_pool —redis.ConnectionPool, redis %1t

» key_prefix -str, redis J1 key [UHIZ%, BRiAH Weights

» kwargs —dict, HAMZ%]

symbols : list, fi #5132, BRIAH None, BIZRIUIA fity F 1) AL
sdt : str, FFA&HHE], eg: 20210924 10:19:00

edt : str, Z5 A HTA], eg: 20220924 10:19:00

only_last : boolean, ;&7 H A& B AN A EiL—IRANEE, ERIAH False

Returns

pd.DataFrame
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get_unique_signals

czsc.traders.get_unique_signals (bars: ListfRawBar], signals_config: List[dict], **kwargs)

PRI 5 R B b E LW TR (5 58138

PRAIATIZ R
L RO ek AR K 2l bars 2] THFHES . An2R bars (/T 600, sRECELEIR
[l —A2351 3K

2. R)G, BRECE)H generate_czsc_signals J5ik, 4 CZSC 55, 45 FARMFAE df .
3. gy df AT AL, X FREH1, WARAIAAE A, BRI AT P i A e —

i, Rrkesl g — A AR —AFE S
FEUNE] _res et YERE, WORME (AT BULT, MR ARRME _res th.

4. fJE, BRBURME _res, Hrpfud TF)?HEI’JF'E*{HEO
Parameters
* bars —Hfilf K &5k
» signals_config {55 KA &
« kwargs —{5i#%; generate_czsc_signals 7575 551

Returns

CEEIES

long_short_equity

czsc.traders.long_short_equity (factors, returns, hold_period=2, rank=35, **kwargs)

S TSR ERST i TR D V] AP0 U AR i D PV Gt e

Parameters

e factors -
BT, WK, Mm%, B, s Bk
1:S:FIH9001 SFIF9001 SFIC9001

dt 2022-08-31 1.403915 1.252826 0.968868 2022-09-01 1.376690 1.253377 0.972276
2022-09-02 1.380867 1.253929 0.974999 2022-09-05 1.370359 1.254482 0.977737
2022-09-06 0.685180 0.633634 0.493986

* returns —

aRIBCRE AR, B
SFIH9001 SFIF9001 SFIC9001
dt 2021-01-04 0.007803 0.017228 0.004843 2021-01-05 0.014068 0.008300 0.000598

2021-01-06 0.024520 0.022766 0.004974 2021-01-07 -0.006193 -0.003698 0.005951
2021-01-08 -0.005651 -0.012263 -0.016441
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* hold_period Q@ fifl], dt WZIRIRCE, WAGE 2, WIZIREEHS22 5 0 %0
B—IK

* rank PP H ALY, BCEHES A TEAT 220 IAGe B8, 2o
HEZ DI TERT LA 5 MR R, WIZORHES T RTE 72 2 L. HERFERT,
M T2 s HEA AR, B TS

* kwargs —

Returns

stock_holds_performance

czsc.traders.stock_holds_performance (dc: TsDataCache, dfh, res_path)
WHE A BHLHOHAREN
Parameters
o dc Tushare $H#ESZ 54
e dfh -

Fradla, FEBT, b [MEZFURS] %R tushare RSN, R HIGIS K

REMFEE
J73 HHRIESF AU 35 A nlb

0 2020-01-03 300620.SZ 0.008403 141.861099 1 2020-01-03 300677.SZ 0.008403
767.124023 2 2020-01-03 300708.SZ 0.008403 93.029297 3 2020-01-03 002151.SZ
0.008403 -7.465500 4 2020-01-03 002156.SZ 0.008403 350.101715

» res_path ZERRFERKE

Returns

stoploss_by direction

czsc.traders.stoploss_by_direction (dfw, stoploss=0.03, **kwargs)

HeRr 7y AT 1k 4R

Parameters

» dfw —pd.DataFrame, columns = [ ‘dt’ , ‘symbol’ , ‘weight’ , ‘price’ ], #FHL
R, H

dt Jy K REERIE], WAL LA TS, A FvrA i )2 symbol
GHRY, weight 2 K GRS RN WY AFF QAL , i fh 2 (8] A 2 S0
AL HAFE I price SSEAR AR AE Z ik, Al A 2 AT K Rty ok
H R K LRI, B AR NARK 2 TWAP, VWAP 47

BRI : dt symbol
weight price 2019-01-02
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09:01:00 DLi9001 0.5 961.695 2019-01-02 09:02:00 DLi9001 0.25 960.72 2019-01-02
09:03:00 DLi9001 0.25 962.669 2019-01-02 09:04:00 DLi9001 0.25 960.72 2019-01-
02 09:05:00 DLi9001 0.25 961.695

* stoploss —[| 4
» kwargs —HAh S
Returns

pd.DataFrame, columns=[ ‘dt’, ‘symbol’ , ‘weight’, ‘raw_weight’ , ‘price’, ‘returns’

s

" hold_returns’ , ‘min_hold_returns’ , ‘order_id’ , ‘is_stop’ ]
2.6.2 Classes
CzscSignals([bg]) LR AR TS 2 Z R BIE ST
CzscTrader([bg, positions, ensemble_method]) 28 LR R AT RIS 2 22 G IR AL AT B B R 2k
(LR 2 RS AT )

DummyBacktest(strategy, signals_path, ...)

ExitsOptimize(read_bars, **kwargs) SRS B L AR
OpensOpt imi ze(read_bars, **kwargs) HERE RIS A AR AR
PairsPerformance(df_pairs) A5 RRRATA
RedisWeight sC1ient(strategy_namel, ...]) SRS A B R R i
SignalsParser([signals_module]) it —BfES, EfES R E
WeightBacktest(dfw], digits]) A R

CzscSignals

class czsc.traders.CzscSignals (bg: BarGenerator | None = None, **kwargs)

Bases: object

GErP B AR ITEE Z Z O E S
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Methods Summary

get_signals_by_conf() Wi F S S E RIS
open_in_browser([width, height]) BN WA Tt R
take_snapshot([file_html, width, height]) PR IE

update_signals(bar) MAERFC B K &, BHES, EHaiL

Methods Documentation

get_signals_by_conf ()
W F S SHESIRG S
PR BNA T
L RS — A P 7 s,
2. TR self signals_config NAFTE, PRACHFR M AT M s, 0, pRE0HE Iy H P g — Il E .

3.MTE S, BRI E S AP freq, FARIEX A SHRBOAH N E S, R
RS BRI E] 7 s

4. RO SEIR I T s, P e TR RIS
Ao SHCE, A

signals_config = [
{ ‘name’ : ‘czsc.signals.tas_ma_base_V221101°, ‘freq’: ‘HZE’, ‘di’: 1, ‘ma_type’

‘SMA’ , ‘timeperiod’ :5},{ ‘name’ : ‘czsc.signals.tas_ma_base V221101’ ,
‘freq : ‘HZ , ‘di’ :5, ‘ma_type’ : ‘SMA’ , ‘timeperiod’ :5},{ ‘name’
‘czsc.signals.tas_double_ma_V221203° , ‘freq’ : ‘HZk’> , ‘di’ : 1, ‘ma_seq’

:(5,20), ‘th’ : 100}, { ‘name’ : ‘czsc.signals.tas_double_ma_V221203° , ‘freq’
‘HZ , ‘di’ :5, ‘ma_seq’ :(5,20), ‘th’ :100},

(Cheaa!
open_in_browser (width="1400px’, height="580px")
EHAEN BE AR P TIF oA 2R
PRAA T2 4 -
L H5ealE—A HTML SRR AR file_html, A SCERRRRAAAE N PR EERN, X4

k" temp_czsc_advanced_trader.html”,

2. SR)G, BRECUA R self.take_snapshot 753, B frsh BARTEN— HTML {4
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3.

i, BRELNET webbrowser.open 77 AT IFX A HTML 3Cf4

take_snapshot (file_html=None, width: str = '1400px’, height: str = '580px")
BRI
PRAA T2 4

1.

2.

PRACE Jo B> Tab X5, I TAAH A 1 BN

PREGH ] T 1) freq, XFT4F—A> freq, PREGRIBUHN ) CZSC X4, IRt HALH A —AEl
2, SRIGUSINE| Tab Xf5: 9,

- BREHRBUL BT A RS, HFEI freq 70 4le XT3 —A> freq, AR EA%, UEX

freq THIFIE (S, SRJERINE] Tab X5,

IR AR, AR A, ARG S, RJEESINE] Tab R+,
A, QPRERAET file_html S, BECRF Tab X GUE YN —A> HTML SCUHELRAE B0, 5

B [a] Tab X4

Parameters
» file_html %GR IRLRAFRY html SC44
o width —[E£ T
* height FHEHEHE

Returns

update_signals (bar: RawBar)
AR MR K &, BHES, EHeh

PRAIA T2 -

1.

2.

R SER ] self.bg.update(bar), i A—A>C 58 MUY ELA A Y] K £ bar, BRI K 26,

SRIG, PREGE DTTA ) K £k freq FIXT R 9 K o808, XFaE—4~ K s, 80 A
self kas[freq].update(b[-11), HEH X ) CZSC Xf4.

PRI K ZAARE AR bar.symbol, FfREHIK(E S self symbol .

PRELPE U B freq (W5 K £k last_bar, FF M FEBUE S5 TE] dt, K 2k IDid, DA
LAY close, FHEFE14 BIMRIEZS self.end_dt, self.bid, FlI self.latest_price.

PR — AT T s, FFR A self.get_signals_by_conf() ZRIUFT A HIfE =, RJEFHX
YES RO 2 T s

- BRJE, BRECR last_bar i BT JEME SRR T s

Parameters

bar —FEAli A ] 2 58 K £k
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Returns

None

CzscTrader

class czsc.traders.CzscTrader (bg: BarGenerator | None = None, positions: List[Position] | None = None,

ensemble_method: AnyStr | Callable = 'mean’, **kwargs)

Bases: CzscSignals

G H LR BRI AT B 2 BRI AL Z e (SR SR A A7)

Attributes Summary

pos_changed FIWr 27 AR AR

Methods Summary

get_ensemble_pos([method]) PN L EE O

get_ensemble_weight([method]) FEHL CzscTrader H1 T A positions ##Z I8 method J5
N JEHIALE

get_position(name) IREUHE E 24 PRI A R I X4

on_bar(bar) B AERIFRIIC B K &, BHiES, EHeL

on_s1ig(sig) WAE S EER S, FF P e 5

take_snapshot([file_html, width, height]) PR IR

updat e(bar) MAERFIE B K &, BHES, EHaiL

weight_backtest(*¥kwargs) ATV B B ER Y [l )

Attributes Documentation

pos_changed
FIWr A2 Kk Al
PR Jek A self positions @15 R4S . WIACHZS, BIVCAH G, RECE R False.

2. R self.positions A%, B IBAIEN, M TR E0r, WKL

pos_changed Jg1: .
WRATAT— >4 pos_changed @14 True, BIiZO(7 &4 T84k, pREGRE True,

Returns
True/False
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Methods Documentation

get_ensemble_pos (method: AnyStr | Callable | None = None) — float
L3 E AN ENVAIUE 97 e A
PRAI T
L B SR self positions 277075, MIAA, BNEAT G, BACHBEER 0.

2. Gn self .positions AN KZS, pRECGREUEE L 77 method. AN A & A method %%, pRE(E
] self.__ensemble_method k42 A 5 ¥ .

3. Q2R method J&—AM AT HY, PRECRILEAA/DE , SRIGIRIUIAT G AL € 11751 pos_seq.
1. 15k method J2” mean”, BREITHE pos_seq HY-V-IJ(EM I HM AL
2. 414 method j&” vote”, PRI pos_seq WIFINFFSENE L.
3. fi2f method /2" max”, BRECHRIN pos_seq MY m RAEANE A AL
4. 1R method A2 DA FAEAMT—AMA, BREU I — AR
4. 2R method AN@— A FAFeR, RIER—AWIEmEL, sRECR A O AL 4 RO L Y
FUHAE S EAE A method, FHRFIR [BIE 1 NN

Parameters
method ~Z O — AT, PIHE(H mean, vote, max; 1] PAEA—
MEVE R

B =B AR S GRS 1. 1. -1 mean - T (4L, pos = npmean(.
1,-1]) = 0.33 vote - & ZEF e, pos =1 max - K, pos=1

X AR E BRI IE L, % ASE self.positions
Returns

pos, HI AL

get_ensemble_weight (method: AnyStr | Callable | None = None)
B CzscTrader H il positions ## & method 5 ¥E4E N2 )G A E
BB IIATIZ
L BREOE JeiI— >S4 method, X2 BRI, LA AT ECE — > IH B £

2. B RGIRMALT method 8. WAL, pREE ] self.__ensemble_method 1 A4
WO WERBRAE T, MR 05 method 1 RS RUT ¥

3. PR get_ensemble_weight pREL, i A self Fll method, FRIUVTA (0 e B35 2 48
ZJEHIAE .

Parameters

2.6. czsc.traders Package 293



czsc, Release 0.9.51

» method —str or callable £ i 7%, PR (EfUF5:" mean’ , ‘max’ , ‘min’ ,
‘vote” WLA] DAtE A HE LHYRREL, PREIHI A dict, key A position.name,
value “Aj position.pos, FEfI4i A :

(CEIHMEA L CBAAMEB L KA AT 1)
* kwargs —
Returns

pd.DataFrame columns = [ ‘dt’ , ‘symbol’ , ‘weight’ , ‘price’ ]

get_position (name: str) — Position | None
ARIRFE RE 44 RO (0L SR X 5
PRAIIA T2
L BREOE eS8 name, X2 BAAR A LA R
2. KA self.positions 277 N%s. WIHRAZ, MIBA OO, BRECEHGR M None.

3. ISR self.positions K47, EEGRBIFTA QR XTH A OhL, BERELLHEES
AR AR . A, BRI % G .

4. SR BT G AR R E S AL AR R B &L, eR#GR[E] None.

Parameters

name (/44 FK
Returns

Position

on_bar (bar: RawBar) — None
AFERFMC T K &, BHEY, BHei

Parameters

bar FLAlE I E 5E R K £

Returns

None
on_sig (sig: dict) — None
WS FIE A Y, TP g5
O T B
L sRBOE el — 2 Hsig, X MES 7L, RS self s,

2. FAEON sig i HELIL BRI ICRS symbol, Z53RIbH] dt, K Ze IDid, DL AL close,
HBEA14r BIESE self.symbol, self.end_dt, self.bid, i self.latest_price.
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4. G054 self.positions ARy 7S, BIAEFERE R ME, oREGH JJj T A position, & %L# FH posi-
tion.update(self.s), HHIL AR

Parameters
sig {5554
Returns

None

take_snapshot (file_html=None, width: str = '1400px’, height: str = '580px")
AREUHRLIE
Parameters
* file_html X5 PRIALRAFAY html L4
* width —[FE
* height —[HL &L
Returns
update (bar: RawBar) — None
WAERMMAYE SN K &, THifES, e
PRAIATIZ R
L RBOE Sl — 28 bar, X2 — A58 MU BR8] K 26
2. PR self.update_signals(bar), i ATXANE se A ELA A K 28, B8RS
3. 4R self.positions AN=s, RIFFFEQAL, eRBGEIIFTARIGNAL, XTa— 00, R0
position.update(self.s), HHZECHAPRE .
Parameters
bar —Fffi A I 2 58 i K £k
Returns

None

weight_backtest (**kwargs)
AT O 7 AR SR 1 1] )

Parameters

kwargs —
 method: str or callable, £, £% get_ensemble_weight J5 V%
» digits: int, FCE/NEURGIRBERIOEL, B0 2 FoR PR AL/ N
« fee_rate: float, T£E2%%, FI40 0.0002 FEnH
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Returns

ISR

DummyBacktest

class czsc.traders.DummyBacktest (strategy, signals_path, results_path, read_bars, **kwargs)

Bases: object

Methods Summary

execute(symbols[, n_jobs]) (=] ) 22 A i e
one_pos_stats(pos_name) AT BRI ) K B
one_symbol_dummy(symbol) [=] 0 BELA
replay(symbol) 5] B i AP Y AE

Methods Documentation

execute (symbols, n_jobs=2, **kwargs)

[l Z2 A
Parameters
* symbols — /5l
* n_jobs 4R, BUAK 2 FEEEME: L QRS2 , WS
FENFEA R 2. ZHFEFE pycharm [ ipython fIGYAfEA, FBAEM AT H
1517
* kwargs —
Returns

one_pos_stats (pos_name)
T AR R 1

one_symbol_dummy (symbol)
[0 B o

replay (symbol)
[l e A I R ) 22 5
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ExitsOptimize

class czsc.traders.ExitsOptimize (read_bars: Callable, **kwargs)

Bases: object

FERL RIS 37 AL AR

Methods Summary

execute([n_jobs]) AR RS

Methods Documentation
execute (n_jobs=1)
HECA TR
Parameters
n_jobs 4k

Returns

OpensOptimize

class czsc.traders.OpensOptimize (read_bars: Callable, **kwargs)

Bases: object

BRI A AL TiAR

Methods Summary

execute([n_jobs]) AL TR

Methods Documentation

execute (n_jobs=1)
R TR
Parameters
n_jobs R4

il

Returns
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PairsPerformance

class czsc.traders.PairsPerformance (df_pairs: DataFrame)

Bases: object

KXo MR A

Attributes Summary

basic_info G ARRE B

Methods Summary

agg_statistics(col) Y R A AT 5 ST
agqg._to_excel(file_xIsx) W HRES, RIS R F] Excel XA
get_pairs_statistics(df_pairs) Gt —2H7 5 i HEAAE B

Attributes Documentation

basic_info

B SR B

Methods Documentation

agg_statistics (col: str)
VRIS GR

agg_to_excel (file_xisx)
WG], PRAFERE] Excel U

static get_pairs_statistics (df_pairs: DataFrame)
Gt — UL G MEAFER

Parameters

df_pairs -

Returns
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RedisWeightsClient

class czsc.traders.RedisWeightsClient (strategy_name, redis_url=None, connection_pool=None,

send_heartbeat="True, **kwargs)

Bases: object

SRS AN AR

Attributes Summary

heartbeat_time PR IS ) f it — VR Lo Bk B[]
metadata Xﬁ@%%fﬁﬁﬁ
version

Methods Summary

clear_all([with_human]) T 12 S BTG e 55
get_all_weights([sdt, edt]) PRI A R E S
get_hist_weights(symbol, sdt, edt) FREBEAA T R B B A B T s 55

get_ keys(pattern) FREL redis FP 5 5E pattern [1) keys
get_last_times([symbols]) I b b SR e i — U R AR Y ]
get_last_weights([symbols, ignore_zero, lual)  FREUE LI E

get_symbols() IRIURME A2 55 1) i B 31

publish(symbol, dt, weight[, price, ref, ...]) KT KIB O E
publish_dataframe(df], overwrite, AL REIK[(ES

batch_size])

register_lua_publish(client)

set_metadata(base_freq, description, author, ...)  EFRIEICEHE
update_last(**kwargs) BB RS S — BT a), DARCE B 2%k (]
1

2.6. czsc.traders Package 299



czsc, Release 0.9.51

Attributes Documentation

heartbeat_time
AREUHEM 1) Sl — VLo ]
metadata
ARBCRMS TTAE

version = 'V240303"'

Methods Documentation

clear_all (with_human=True)
T 32 SR BT A i %
get_all_weights (sdt=None, edt=None, **kwargs) — DataFrame
BRI A AL E R
Parameters
e sdt str, JFIRI[E], eg: 20210924 10:19:00
o edt -str, Z5HR}E], eg: 20220924 10:19:00

Returns

pd.DataFrame
get_hist_weights (symbol, sdt, edt) — DataFrame
BRI o R S Rtk
Parameters
e symbol —str, i PG
e sdt str, JFIRIF[E], eg: 20210924 10:19:00
o edt -str, Z5HR}A], eg: 20220924 10:19:00

Returns

pd.DataFrame
get_keys (pattern) — list
FEL redis HP 5 7E pattern 1Y) keys
get_last_times (symbols=None)
AREUTTA fot L SR fpeafs— R KA 155 B I ]
Parameters

symbols -list, i F51 2, BRIAH None, RIFRHUITG il
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Returns
dict, {symbol: datetime}, 40 { ‘SFIF9001’ : datetime(2021,9, 24, 15, 19, 0)}

get_last_weights (symbols=None, ignore_zero=True, lua=True)
ARBURAT A7 O E
Parameters
» symbols -list, ffif31] 3
e ignore_zero —boolean, ‘&7 Z WAL E K 0 1Y b

¢ lua —boolean, ;275 f lua AT, ERIAK True Gn 22wk HL, HEEE
F lua JHIAS, AP A0SR EIREGE E symbols, ANHEFEH lua JHI4S .

Returns

pd.DataFrame

get_symbols ()
ARIURNG S 55 i A1 2
publish (symbol, dt, weight, price=0, ref=None, overwrite=False)
KA A AL
Parameters
* symbol —str, eg; SFIFO001
* dt —py_datetime or pandas Timestamp
» weight —float, 55/
* price float, /A5 SIF I HE
o ref —dict, H & X
+ overwrite —boolean, J& 75 535 O A 0%
Returns
IR B AR B AR
publish_dataframe (df, overwrite=False, batch_size=10000)
i VoS TE2 W SR
Parameters
¢ df —pandas.DataFrame, o554 [ ‘symbol’ , ‘dt’ , ‘weight’ ] %1, W]k [
‘price’ , ‘ref’ 1%, W% price W5 0, dtype |F] publish J5¥%
+ overwrite —boolean, J& 157 35 O A 0%

Returns

IR B AR S B AR
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static register_lua_publish (client)

set_metadata (base_freq, description, author, outsample_sdt, **kwargs)
BRI ORI

update_last (**kwargs)

BCE IS Ol — YRR, DASCE R S8 R3]

SignalsParser

class czsc.traders.SignalsParser (signals_module: str = 'czsc.signals’)
Bases: object

T —ER S, AR R B

Methods Summary

config to_keys(config) FHE S AL E 510 M55 key 51136
get_ function_name(signal) R EREP S IVA R ER=ATE - C A S
parse(signal_seq) fENTE 5751
parse_params(name, signal) RBUE S RS

Methods Documentation

config_to_keys (config: List[Dict])
G B B N5 key 513
BT
L E el T3 keys 1l TAEIR(ES keys
2. X T A config FI P REAACEL 2 Mt conf JEATLL T H1E::
o REUE S RBIY AR
o ARILAT S SR ALY 44 FRTE self sig_pats_map HHAFETEXS W IR, ) SRR e,
T EER TN E keys 51 .

Parameters
config {55 AN &
config =[{ ‘freq’ : ‘HZE’ , ‘max_overlap’ : ‘3’ , ‘name’ :
‘czsc.signals.cxt_bi_end_V230222° },
{ ‘freql’ : ‘H Z% ‘freq2’ : ‘60 A g, ‘name’ :

‘czsc.signals.cxt_zhong_shu_gong_zhen_V221221° }]
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Returns
{55 key §1|5R

get_function_name (signal: sir)
ARIUE 5% W 155 bR B4
BREA TR 4
1. QA _signal X4, Wi ARG S T BTG L.

2. dH Ll Iy sig_name_map FEGIIH, LB ACLLY _signal.k3 FVCECAGEE, FHORF BT METE
_k3_match 5|3,

3. QR EA —ASPLET, WGR LI 5 WEsRAE R H G R 19 None.,

Parameters
signal {55, AR 15 %8h _DIK_ 5FE V221218_ kil _6K_{T& _0

Returns
i A T
parse (signal_seq: List[str])
R (E 575
PRI T2 -

L. %3 signal_seq Z4{.
2. XA Fores , T ARAEMITSE A .
3. i Ji{E 58 signal_seq HfHE—MES
* P& M get_function_name J7¥%, PAMESHSEL, FRIGLE SR R4 -
o TR AFAEE T, name 7E sig_pats_map "PA77E, I Ji] parse_params Jjik, DAMR
BAETASE, T SEOTR ISR,

Parameters
signal_seq {5574, #:6l: [ ‘15 %8 _DIK_ &4 V221218_ I EHE _6K_
3% 00, ‘HZ: _DIK_ & V221218 [+ _6K_ {13 _0° ]

Returns
{55 RS
parse_params (name, signal)
DNCEREAE R Ve 1
BREIATIE
1. et A name 1 signal 2%, s Signal(signal).key ZRHL— M1
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2. SRJE S5 i sig_pats_map HHIRHUS 45 5 A PR W B SEARM,  FHRFEEAFAEAE pats H o
3. WA BN SE A, W] None.
4. B aRHE S BRI SE B AR E SR, R el

W

v

Parameters
* name (S5 EEZHR, T: cxt_bi_end_ V230222

* signal ~FEMHTES, W 15 438 _DIK_ &4 V221218 fkE+E _6K_
5 0

Returns

WeightBacktest

class czsc.traders.WeightBacktest (dfw, digits=2, **kwargs)

Bases: object
R OA (5]
KA Y https://sOcqexuy3p.feishu.cn/wiki/Pf 1fw1woQi4iJikbKImcYToznxb

Attributes Summary

daily_return AP SRR G H i %
stats E{Wﬂéﬁﬂlﬁm
version

Methods Summary

backtest([n_jobs]) 5] BT 2 AU 2R
get_symbol_daily(symbol) IREUFEAE 2008 H IR R
get_symbol_pairs(symbol) HRBCEN G AT AL Z it 5
process_symbo l(symbol) ALFRIEAE 210 8] 0 B
report(res_path) ERUE =S
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Attributes Documentation

daily_ return

AP AEAL B H R
stats

(RS w 5 eagily

version = 'V231126'

Methods Documentation

backtest (n_jobs=1)
[0 i A £ 2 MR i 2
A
LR PP &2, VA get_symbol_daily J5 kPR A G 2000 H dicat, A
get_symbol_pairs F AR AMI AL G K

2. BARALEL: AT 29 H IR )7 —A> DataFrame, {§i}i] pd.pivot_table J; iR i T

BV HBAR S 2R,
W SR A%, HERH MBI TE N 00 A A LG R T, H-R%8 TR

%] DataFrame "', FFERAFAHTE res Py, SNG4, EONEE HATHEIRRIZL
VRUE C S

3. GEEEGY: VEEEMIINES RIS NS 9], U1 daily_performance Jj ik VEAl Sl £

RIBAGhR. B O 2058 S
57—~ DataFrame, i evaluate_pairs J7 1P 22 7 X I SiRUFE AR . 1R 45 R AT0K

1 stats A, I RIS 7L

4. GR[EIGER: R E LIRS H Uk B RSO G5 R AF AL res TP, T I bR
Bk [l 25

get_symbol_daily (symbol)
KRB A 205 H I
BRAO TR
1. MBI & self.dfw ik th 52 Zy AR ik symbol %, F52 2871 DataFrame dfs.
2. WHAFFBR IS (edge): AUEIRVA R —ZRER N BR DA RIS 1.
3. TR ABIRN TEE TR (cost) + MHTALE 51T AR RUE 2 22 1) 2 0] (E 9 DA SE 191 A% B

self .fee rate,
4. TWHEALBIENSGTL GRS (edge_post_fee) : Uiaisi 2 F£23%.

5. MRAE HIWE T 4L, R ALIEA R ERAE, 524 H A Bk, SR F2:3% fn m i
HMUEFLLE
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6. EERT|, HRRZHIFIFFZIRINE] DataFrame H1.
7. B4, B edge_post_fee’ FMCH’ return’, ¥ dt’ FYCH’ date’.
8. WEEEFFEML, R E HI. LR, doat. F0kk 2 9% U e AT 22 9 Y
DataFrame.,
Parameters
symbol —str, U
Returns
pd.DataFrame, ffpdy H et =,
columns =[ ‘date’ , ‘symbol’ , ‘edge’ , ‘return’ , ‘cost’ ]HH

date y%2 5 H , symbol SHELYfCH, edge g%k Hiai, return Jydg H
W B R 2 A T AN S P LS R, cost SR 5 JNAR

BRI -

date symbol  edge return cost

2019-01-02 DLi9001 0.00230261  0.00195919 0.00085
2019-01-03 DLi9001 0.00425589  0.00310589 0.00115
2019-01-04 DLi9001 -0.0014209 -0.0024709 0.00105
2019-01-07 DLi9001  0.000988305 -0.000111695 0.0011

2019-01-08 DLi9001 -0.0004743 -0.0016243 0.00115

get_symbol_pairs (symbol)
KRB G LT3 2 il 5%
PREOTH A
1 LGS & self.dfw Hr ik H A2 5 ARiv) ok symbol %k, 9152 il 238 DataFrame dfs.
2. FALE LA 10 Y self digits Yy, IO BEEERAL, 1y volume S HI{H.
3. Mg bar_id 5, M1 IFUREBIE, SATEONIY.
4. QE—A23515% operates, M TAEREIT O3 5%

5. 5 L EBEEEL __add_operate, FHF[h] operates FI|F FF NI T3 Fic k. B2 H
dt, bar_id. %25 volume. 4% price FIH/EAA operate 1EHSEL. PREURIEAC Z Y4
SHEAGFIR N AZ 2 ie 5% 5] operates 41| H1 .

6. Rf dfs 46 Ry - 451 5% rows.

7. IEPREE—ANMTiCgE. - TR volume K 0, NVE ] __add_operate BRELASIN” FF2” HAEMIAZ
itk - QA volume /N 0, NI __add_operate AN FF257 BAEMIZZ G ic 5% .
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8. PR ISLEMIATIC . - i H] zip pREIGH JJ7 rows[:-1] 1 rows[1:], [A]HF3RECY BI4T rowl FIF—
17 row2, - Ak volume Yy IEAFIAZALE AL, Vi __add_operate pRELIS IS I -T2 32 5

LK.

9. Q23513 pairs Al opens, I TAFMHAC S X FIFFAZIL 5%
10. ki JJj operates #I| R AL Fyicsk . - WISRERERBSN L7 807 H27, 2o i0xku s

opens SR, FFURSET—IRIAIR. - WIRBIERALL” P27 5

SEM opens F1 R

P, BRI GIL

RIETTOHF-CRI AR AR S L, a8 — s xt v, KEHIRINE] pairs

I

L1, X pairs 51|54y DataFrame , H1& [0l 05 2 Gy AR B IF-F- (5 5 1Lk 11 DataFrame.,

process_symbol (symbol)

AL BRFAS B 2 04 ] 0 5 dh
report (res_path)

[ 0 41

2.7 czsc.utils Package

2.7.1 Functions

cal_trade_ price(bars[, decimals])
check_freq_and_market(time_seql, freq])
check_gap_info(bars)
check_pressure_support(bars|, q_seq])
clear_cache([path, subs, recreate])
count_last_same(seq)
create_grid_params([prefix, multiply])
create_single_signal(**kwargs)
cross_sectional_ic(df[, x_col, y_col, method])
cross_sectional_ranker(df, x_cols, y_col, ...)
daily._performance(daily_returns, **kwargs)
dill_dump(data, file)

dill_Ioad(file)

disk_cache([path, suffix, ttl])

VIR i AP LA A ) K B 128 5 s

e B[R] F 4 75 o A — F i, R R F—1ii3g
K AT bars HEgER B

i #x bars . FEIEE

AL YELTS

Gt 5 seq RGN EMLIES TR HE
A7 grid search ZE2H &

Bl EAANMES

43HT df H x_col Fl y_col F A #kTEIAH X% (IC)
BT /4y

SR BRI H o 5 ) 45 TR A

GATReMite, KR AEdE X

continues on next page
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Table 4 - continued from previous page

empty_cache_path()

fast_slow_cross(fast, slow)

format_standard_k1ine(df, freq)

freqg_end_time(dt, freq[, market])

fregs_sorted(fregs)
get_dir_size(path)
get_intraday._times([freq, market])
get_py_namespace(file_pyl, keys])
get_sub_element s(elements[, di, n])
get_url_token(url)

heat_map(data[, x_label, y_label, title, ...])
holds_performance(df, **kwargs)
import_by_name(name)
index_composition(klines[, weights, base_point])
is_bis_down(bis)

is_bis_up(bis)

is_symmetry_zs(bis[, th])

is_trading time([dt, market])
k1ine_pro(kline[, fx, bi, xd, bs, title, ...])
net_value_ stats(nv[, exclude_zero, sub_cost])
nmi_mat rix(df[, heatmap])
optuna_good_params(study[, keep])
optuna_ study(objective[, direction, n_trials])
overlap(df, col, **kwargs)

print_df_sample(df[, n])

psi(df, factor, segment, **kwargs)

read_ json(file)

resample_bars(df, target_freq[, raw_bars])
resample_to_daily(df], sdt, edt, ...])

risk_rfree_returns([start_date, end_date, ...])

rolling daily_performance(df, ret_coll, ...])

P14 fast F1 slow (132 A5 &,

AR K &85l CZSC bt 4idi4lity RawBar
bIES

A 55 ST IR B AR B de XoF R K2R SR TR
]

K RS EHF I A E, oo 22l E T
I SR/, i Bytes

SR 5 T 58 5y B ) B

FRHL python 4= L4 ) namespace

ARBUER LB EIEGE di DSITEMET n NITE
ARIE E URL iz 1 ) FEikmy

gl 1A

HARFONE R

WA AR, 2. RSk

WE R, IR 2 A 4L

FIWT bis Y IELS LR T2 T

FIWT bis HHIES S R 2 M Y

XIFRH X AW i TR N TS, AR
INFIER— 5 LBl

FIWTFE o B[] 2 15 2 22 ) B[]
G RG EE  E E S

AT E I 2 RS . A

TH = AR e AL AR BT U M =

FKHR optuna L4855 i i B AT S8k

{1 optuna $E4T 250004k

255 df Fil col, THH col HAH[RIE R EELE HBLUEL

PST R RUE VRS AR, SIS AE AN 7] 734 1 0
fhiAefL

A E Y K S FORR A H s R K 28
AR H Aol B 28, DAEREST H 2290
i

B To WU 2 R 75

TR H it

continues on next page
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Table 4 - continued from previous page

same_dir_counts(seq)

save_ json(data, file)
set_url_token(token, url)
single_linear(yl, Xx])

subtract_ fee(df[, fee])
top_drawdowns(returns[, top])
update_bbars(dal, price_col, numbers])
update_nxb(df, **kwargs)
update_tbars(da, event_col)

weekly performance(weekly_returns)

x_round(x[, digit])

VA seq A5 iR e — B0 ] 1) A R80T A

BB R E URL Zdflii R FEIERS, @E—ailas R
T BB E— U RIA]

AR R A

WA B AR O 5 S R T2 2%

iie=- SN OB YT E SN CIE iR a N SN ¥ =
HI. [HRE A REL

TEL E R da Bt BTSN INRTIAT n AR bar A9 331
Wezas)

TELYERY df _EVTSIFAIETE n AR bar 9 Rl e
5

TR Event J7 1) {5 B B AR AN 31

R AR TSR A i e R 9 A5 T i

& R AR N

cal_trade_price

czsc.utils.cal_trade_price (bars: ListfRawBar] | DataFrame, decimals=3, **kwargs)

VIR 52 I PR A R U] K 2B <2 2 i

PREII T -

L 1oL, IR AN bars ZHCERAL (316 DataFrame ), R HAE44 4 DataFrame #5358, IR HAFE

TEAS | df

PR AR K R RN RS, 43 B AE#191) next_open Fl next_close H o [FIf}, KX A~
B8 24 U] price_cols F1|FEH,
. VR TWAP (IHEIMBCE NS ) F1 VWAP (AR BTSN ) . Ak, g 17— for
TEER, W t_seq ZE0 (BUAMEN (5, 10, 15, 20, 30, 60)) . FEERRIGHAH -
* 115 TWAP: fii}f] rolling(t).mean().shift(-t) Jy¥ATHE R % 114 t BTR B~ P39 ICEL AN
o 115 VWAP: ettt B sh i 10 WA A fe 2 M1 (sum_vol_t) A1 AY 52 & 7 AN 1 2 Al
(sum_vep_t), SRJG MG EBRPARIE, Hm T8 t A7,
* X TWAP Fll VWAP (1514 45 I %] price_cols #1521,
4. i JJj price_cols 51| H A, RF AR Y NaN (E R0 AT I WA -
5. M DataFrame HiE#FrE M%) (BIFEAR K KB Mt 55 migs) , A
round(decimals) 5 ¥ B 6 1€ F/NEUEEL (BRIAK 3).
. IRk A 4b P 5 DataFrame .

Parameters
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 bars —HaliEM K 80, — 802 1 48h R K 2
» decimals /KL, BRAME 3

Returns

o ks

check_freq_and_market

czsc.utils.check_freq_and_market (fime_seq: List, freq: AnyStr | None = None)

A I )P e 5 A [ — A, e RT3

PRAIT 2 -
L G2 freq PR E SR, BREE IR freq 1™ BN VENTTIAZRAL,
2. W freqid’ 1 4pBRT, BRSNS IR S E)] time_seq .
3. MELZPR time_seq B IR, HEERORILACEE 200 2,
4. PRFUR T freq_market_times B, T3k 5 time_seq VCECAYIT, FHR B % W “freq_x Il “market .
S, WRBATH B PRI, BREOR [ None 17 BRI

Parameters
e time_seq -W}[a)F4], [ 11:00° , “15:007 , ‘23:00° , ‘01:00° , <02:30° ]
o freq-WEJFHIX I K & JEI, WHESE, SRS ET UG & . w]

PE(E: LA, 508, 15 208, 30 408, 60 734, HEZ. k. HZk. 4.
HELR

Returns
» freq K £k J& 11

o market 22 5 i35

check_gap_info

czsc.utils.check_gap_info (bars: List{fRawBar])

KA bars H g HL{E B

Parameters

bars K 2751, it THF

Returns
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check_pressure_support

czsc.utils.check_pressure_support (bars: List{fRawBar], g_seq: List[float] | None = None) — Dict

ki bars S, B I1E R
1. i3 round PR K a2 A0 (0L, SEitoas B AL, R BUREGE S 5 I # (7
2. IE IR B Z BIIAR FES)_E AT iR A M 2 BN A 4]

Parameters
e bars K &)¥%), F#EEIFF
* q_seq MHUFF

Returns

clear_cache

czsc.utils.clear_cache (path: AnyStr | Path = PosixPath('/home/docs/.czsc’), subs=None, recreate=False)

WSS

Parameters
» path ZfF R pkiE
* subs —FENHE W T CIAFR, AR None, N3G 25 FAN SOk

* recreate —e i HUHT BIE O, True & HH 08 SCHJe, False A & HUH )]
SRS

count_last_same

czsc.utils.count_last_same (seq: List | array | Tuple)

giit 5 seq A Feh g — N ICEAUIIEL TR E
Parameters

seq {7/7S

Returns

create_grid_params

czsc.utils.create_grid_params (prefix: str = ", multiply=3, **kwargs) — dict

£ 7 grid search 540 &
Parameters

* prefix -SRI

« multiply ZHAIGIAEL, W0, W # 7Sk
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* kwargs ALESHNRILTFS], SEUEHER (] iterable

Returns
SR Al

Examples

>>>x = create_grid_params( “test” ,x=(1,2),y=( ‘a’ , ‘b’ ), detail=True) >>>print(x) Out[0]:
{ “test_ x=1_y=a’ :{ ‘x> : 1, ‘y’> : ‘a’ },
‘test_x=1_y=b’ : { ‘x’ : 1, ‘y’ : ‘b’ }, ‘test x=2_y=a’ :{ ‘x’ :2, ‘y’: ‘a’},
“test_x=2_y=b’ : { ‘x’ :2, ‘y’: ‘b’ }}
# BAANZEUE A BBAMEHE T AR, (B2EBL001E int, float, str FP Y {F— >>>x = create_grid_params( “test”
,x=2,y=( ‘a’ , ‘b’ ), detail=False) >>>print(x) Out[1]:
{ “test001’ : { ‘x’ :2, ‘y’ : ‘a’ },
‘test002” : { ‘x’ :2, ‘y’: ‘b’ }}

create_single_signal

czsc.utils.create_single_signal (**kwargs) — OrderedDict

AEEANFS

cross_sectional_ic

czsc.utils.cross_sectional_ic (df, x_col="open', y_col="nlb', method='spearman’, **kwargs)

ZrHT df H x_col Fl y_col S FETEIF K14 (IC)

:param df : £}, DateFrame #&3:param x_col: X %1|:param y_col: Y |, —fRH FWas, HagiZ nlb
:param method: { ‘pearson’ , ‘kendall’ , ‘spearman’ } or callable

* pearson : standard correlation coefficient

* kendall : Kendall Tau correlation coefficient

 spearman : Spearman rank correlation

« callable: callable with input two 1d ndarrays and returning a float

Return: df, res

A R HA R R RE R, 5 s R X R B G458
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cross_sectional_ranker

czsc.utils.cross_sectional_ranker (df, x_cols, y_col, **kwargs)

T4y

Parameters

o Af Ao, DAIOE R mE. HTHE. B, Hig HOHE R, R

BB T -
* x_cols K144
* y_col —Fiiili%] 4

* kwargs —HAhS%

— model_params: dict, #5550, BRIA { ‘n_estimators’ : 40, ‘learning rate’ :

0.01}, W%k, 2% lightgbm Y4
— n_splits: int, WFRIYFM UKL, BRINS, RIS Bemfal
— rank_ascending: bool, FT /-T2 G T T, BRiA False-J% %
— copy: bool, J275#% Il df, True-#% D1, False-An#% Ul

Returns

df, A5 T o RoRHER 51

daily_performance

czsc.utils.daily_performance (daily_returns, **kwargs)
SR EFITHE H G B i 4 T
AL
LoEde, R H G R B ey NumPy $41, I8 E Bl 2E 800 float64

2. BRJE, AT ARZVAWT: R H s R S B2 N T AT, R [

TR S
3. IR PR SR K, REFT B O35

o AR = HaR AR/ H IR R R R JE * 252
o HEHAE = HIaRRRIGHE /1 W R AbRHEZ * dRifE2ERIRS 252
o SRR = F2T H e R s B AUE - 291 H R

H

o RHHAR = Fllaa R / HOR I (ERECKR AN N E, MR AR RIS 75002 10)

o FESR = RFZH H a0 Ffca 5 5
o FEANENR = HERRIPREE * PR EIIRS 252
o T = AFFR Hilaa B0/ H et R0 84
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o IO = SR L/ AR h A — A T DU R, 1-2 9 XU, 2 PAE R

AU
4. KGR EAEARE — D p o Hh SRR AR, (B AR ) T A,
Parameters

e daily_returns - HILEEREHE, £41: [0.01,0.02, -0.01, 0.03, 0.02, -0.02, 0.01,
-0.01, 0.02, 0.01]

» kwargs —HAMZHY - yearly_days: int, 252, —4E)R5 5 H %k

Returns
dict

dill_dump

czsc.utils.dill_dump (data, file)

dill_load

czsc.utils.dill_load (file)

disk_cache

czsc.utils.disk_cache (path: AnyStr | Path = PosixPath('/home/docs/.czsc’), suffix: str = pkl’, tl: int = -1)

GAFREMids, SCRFZ Ridiks X

Parameters

* path ~ZLf73CPFRACH AR, BRINH home_path, 44> bR ¥ G277 SC 1 e 0

path/func_name
o suffix ZZ{E G5, CFF pkl, json, txt, csv, xIsx, feather, parquet
o ttl -GAESCARON, B B
empty_cache_path

czsc.utils.empty_cache_path /()
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fast_slow_cross

czsc.utils.fast_slow_cross (fast, slow)

T fast Al slow 152 A5 &,
Parameters

o fast ik
e slow 8%k

Returns

format_standard_kline

czsc.utils.format_standard_kline (df: DataFrame, freq: str)

AR K 2y CZSC Anife il 2 RawBar 313

Parameters

o df —FRifi K &$3FE, DataFrame 4514

dt symbol open close high low vol amount
2023-11-17 689009.St 33.52 33.41 33.69 33.38 1.97575e+0 6.61661e+07
00:00:00

2023-11-20 689009.St 33.4 3291 33.45 32.25 5.15016e+0 1.68867e+08
00:00:00

» freq K &40l

Returns
list of RawBar

freq_end_time

czsc.utils.freq_end_time (dr: datetime, freq: Freq | AnyStr, market='A J%') — datetime

A S ST TSR B B BRI de XERZEG K2R SR 45 SR I )

Parameters
¢ dt —datetime
* freq-Freq

Returns

datetime
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freqs_sorted

czsc.utils.freqgs_sorted (fregs)
K LA RHT I AE, B Ius @52 mlH i
Parameters
freqs K £ J55) %
Returns

K 2R 5112

get_dir_size

czsc.utils.get_dir_size (path)

AR SRS, Bif7: Bytes

get_intraday_times

czsc.utils.get_intraday_times (freq='l %%V’ market="A J%')
AR & T A8 Sy b ) B
Parameters
market T4 R, AIR(E: A B%. BI6e. BRA
Returns

A2 oy [l Bed 3%

get_py_namespace

czsc.utils.get_py_namespace (file_py: str, keys: list = []) — dict

FREL python JHI A< SCA4: H ¥ namespace

Parameters

e file_py —python {43144
* keys $5E TR EMRT R AR

Returns

namespace
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get_sub_elements

czsc.utils.get_sub_elements (elements: List[Any], di: int = 1, n: int = 10) — List[Any]

ARBGEE 2 EIRCE di SICRIET n TR

Parameters
e elements & ICHEF|FE
* di HRELSHTTENEECE di 4
* n - FRETEMITR
Returns
il i YIE S

>>>x =[1,2,3,4,5,6, 7, 8, 9] >>>yl = get_sub_elements(x, di=1, n=3) >>>y2 = get_sub_elements(x, di=2,
n=3)

get_url_token
czsc.utils.get_url_token (url)

I E URL odfi#z 1 i) kR
heat_map

czsc.utils.heat_map (data: List[dict], x_label: List[str] | None = None, y_label: List[str] | None = None, title:
str="# 1A', width: str = '900px’, height: str = '680px') — HeatMap

2T R
Parameters
* data -HI T2 Hl# KA EHE, R"OEIQH [{ x” © ‘Ohour’ , ‘y’ : ‘Oday’ ,
‘heat’ : 11},
{ ‘x> : ‘Ohour’ , ‘y’ : ‘lday’ , ‘heat’ :40},{ ‘x’ : ‘Ohour’ , ‘y’
‘2day’ , ‘heat’ :38},{ ‘x’ : ‘Ohour’ , ‘y’ : ‘3day’ , ‘heat’ :
36},{ ‘x” : ‘Ohour’ , ‘y’ : ‘dday’ , ‘heat’ :11}]
e x_label —x HliFR%s
* y_label -y fifr%
« title EEIRE
o width KFETLF
* height HFEFE
Returns
S
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holds_performance

czsc.utils.holds_performance (df, **kwargs)

NEFFORERIN

Parameters

 df —pd.DataFrame, columns=[ ‘dt’ , ‘symbol’ , ‘weight’ , ‘nlb’ 1 #FEViH, dt:
2y IfTE], symbol: ARIJAEY, weight: FUH, nlb: 44 SORR AN 2B I A
HAEEE, RIS E BRI, ARSI — e, AR 0

* kwargs —
— fee: float, Hi}17%%, BP
— digits: int, 15 B8 /NEU B

Returns
pd.DataFrame, columns=[ ‘date’ , ‘change’ , ‘edge_pre_fee’ , ‘cost’ , ‘edge_post_fee’

]

import_by name

czsc.utils.import_by_ name (name)

WP A 25, R
PR T8
1. ¥4 name H2HAE NS (). WEREA, WIEEMH N &R import pRECR S AR, If:
i_liliﬂﬁﬁm‘%
2. Wk name W& NS, JEALPE AN HEAE. B name P75 A5 : module_name I

function_name,

{dE [} Python P'ELY rsplit J7 ¥ MAT G381, IR, X FERT AR AR FRAT TR 555 1) — A~
S HTHIEEN module_name, 55 5 T HHR4E A function_name.

3. fdi [l import FE%L S A 35 €1 module_name.
XEEA=AZSH: globals() Hil locals() 73 1024 Fif 4 Jm Ml Ryl i 44 25 (6] 5 [function_name]
MR, HTHEESAR TERREURMESY . XU R T — IR AR
TN, fEmReE.

4. fgH vars BRECGRBUSE S TR B0 (RIBLH N A A28 AR 450 , B function_name X5

HE, ARJEIREXAME.

Parameters
name 55544, Al:’ czsc.objects.Factor’

Returns

B 5
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index_composition

czsc.utils.index_composition (klines, weights=None, base_point=1000, **kwagrs)
BCEHLR, e S AL A AR AR

FA
L AR K A7
2. BFAS I 2 AT
3. Fh
UKL
L R AR BERAR K &y iias
2. FEEAIIZ], FE A AR AT A TSR, A5 EI A I 2 i TR RO R
3. PR ORIRE A I 220 8 R S5 A I 22 P i Ay
B FEECK LA
Parameters

* klines K &Af71, FEHIATT:

symbol dt open close high low vol amount

000001.S 2021-01-04 3473.8° 3469.3° 3474.3. 3468.81 10410142 13018854400
09:31:00

000001.S 2021-01-04 3470.1° 3467.5 3471.9. 3467.5 57036723 7721827328
09:32:00

000001.S 2021-01-04 3467.1 3466.9 3468.5 3466.9- 66006048 8371049984
09:33:00

000001.S 2021-01-04 3466.8. 3463.5 3466.8 3463.4 56393139 7435783168
09:34:00

000001.S 2021-01-04 3463.2. 3460.3. 3463.7. 3460.3. 50427190 6500695552
09:35:00

* weights U EHPFEICK; K514 dt, columns Jy AT, 4 H) AR FIAL
BRI DA 1, BT

dt 000001.SH 000016.SH 000300.SH 000905.SH

2021-01-04 09:31:00  0.244275 0.236822 0.271415 0.204674
2021-01-04 10:10:00  0.250273 0.140398 0.151955 0.294418
2021-01-04 10:54:00 0.127531 0.123941 0.199969 0.19682

TR P TR REAC SR 0 I [F) AR AL 20 K AT R TR ) 14, Hab a8
K AT 5 — MR K 2ty i e i

* base_point &, BRiAH 1000
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Returns

ALK SATHE, FEBIAE

dt returns price vol amount

2021-01-04 09:31:00 0 1000 2195268112 31725149952
2021-01-04 09:32:00 -0.000230561 999.769 1187524832 18900989440
2021-01-04 09:33:00 -0.000165153 999.604 1330775568 19418287360
2021-01-04 09:34:00 -0.00103582 998.569 1133046300 17488768512
2021-01-04 09:35:00 -0.00067244 997.897 1025222108 15351070080

is_bis_down

czsc.utils.is_bis_down (bis: List[BI])
FIWT bis YIRS R 2 NI

is_bis_up

czsc.utils.is_bis_up (bis: List/BI])

FIIBT bis HHH)IESEE R 210 LR

is_symmetry_zs

czsc.utils.is_symmetry_zs (bis: List/Bl], th: float = 0.3) — bool

XFRH BT A BT R RS, e/ NTI(E—E B

https://pic2.zhimg.com/80/v2-2f55ef49eda0197246253 1ebb6de4f19_1440w.jpg

Parameters

* bis R IKIIEF
o thHRifEZ/NTIER E B

Returns
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is_trading_time
czsc.utils.is_trading_time (dt: datetime = datetime.datetime(2024, 5, 26, 10, 42, 25, 881750), market="A
&)

AW 5 R [R] 2 A5 2 52 5y 1 [H]

kline_pro

czsc.utils.kline_pro (kline: List[dict], fx: List[dict] = [], bi: List[dict] = [], xd: List[dict] = [], bs: List[dict]
=[], title: str = ' Y2 P 3LAE K K57, t_seq: List[int] = [], width: str = '1400px’,
height: str = '580px") — Grid

2 PR K BT a R

Parameters
e kline K %
o £x AU GIEER
e bi ZHHILER { ‘dt’ : Timestamp( ‘2020-11-26 00:00:00° ),

"fx_mark’: ‘d’, ‘start_dt’ : Timestamp( ‘2020-11-25 00:00:00" ), ‘end_dt’
: Timestamp( ‘2020-11-27 00:00:00° ), ‘fx_high’ : 144.87, ‘fx_low’ : 138.0,
‘bi’ : 138.0}

+ xd —ZRBOHAIEE R
* bs KN

* title IR
e t_seq-WLRG
e width &£
* height KK HE

Returns

H Grid HEFEFER

net_value_stats

czsc.utils.net_value_stats (nv: DataFrame, exclude_zero: bool = False, sub_cost=True) — dict

ENRER I S R A G AR

Parameters

o nv - FHEEE, AR

dt edge cost
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0 2017-01-03 09:30:00 0.0 0.0 1 2017-01-03 10:00:00 0.0 0.0 2 2017-01-03 10:30:00

0.0 0.0 32017-01-03 11:00:00 0.0 0.0 4 2017-01-03 13:00:00 0.0 0.0

FUIH: du A5y Ia] edge: FAAMWLaE, B BP cost: 25 A, Hifi: BP; W

VB, WERBA AT, WEIAA 0

* exclude_zero iR N 0 NG, — I AIEL A O M BL2 BOA 5

(EX:D]
* sub_cost &G HIENA

Returns

nmi_matrix

czsc.utils.nmi_matrix (df: DataFrame, heatmap=False) — DataFrame

THA R ERR AL ELAR B AR =

Parameters
* df 4
* heatmap &G %l Kl

Returns

optuna_good_params

czsc.utils.optuna_good_params (study: Study, keep=0.2) — DataFrame

FRHX optuna EALEE R T RS 4L

Parameters

¢ study —optuna.study.Study

* keep —float, fRE RS EAI LB, BRIA 0.2 WK keep /T 0, JUHZ HLBILREA 5 4N

R keep KT 0, MR keep NSEH

Returns
pd.DataFrame, S 5405 5

optuna_study

czsc.utils.optuna_study (objective, direction="maximize', n_trials=100, **kwargs)

i ] optuna #1750
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overlap

czsc.utils.overlap (df: DataFrame, col: str, **kwargs)

5 7€ df Ml col, T col HAH FIMELIY HELE HH BLIK AL

Parameters

 df —pd.DataFrame, % /DM & dt. symbol Fl col %)

e col —str, Ty B THE L KK 24

» kwargs —dict, HAthZ%
— copy: bool, 2754 il df, BRI A True
— new_col: str, THEEARNSI% , BIAH £ {col} _overlap”
— max_overlap: int, fg K FRYFESE PR EL, BRIACH 10

Returns
pd.DataFrame
Example:
-
>>> df = pd.DataFrame ({"dt": pd.date_range ("2022-01-01", periods=10, freg="D"),
>>> "symbol": "000001",
>>> "close": [1, 1, 2, 2, 2, 3, 3, 3, 3, 31})
>>> df = overlap(df, "close")
>>> print (df)
s -
dt symbol close close_overlap
0 2022-01-01 000001 1 1.0
1 2022-01-02 000001 1 2.0
2 2022-01-03 000001 2 1.0
3 2022-01-04 000001 2 2.0
4 2022-01-05 000001 2 3.0
5 2022-01-06 000001 3 1.0
6 2022-01-07 000001 3 2.0
7 2022-01-08 000001 3 3.0
8 2022-01-09 000001 3 4.0
9 2022-01-10 000001 3 5,0
L
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print_df_sample

czsc.utils.print_df_sample (df, n=5)

psi

czsc.utils.psi (df: DataFrame, factor, segment, **kwargs)
PSI ff AR E HEFaIR, RIEHRAEA R 7348 i 7 1281k
PSI = Y(SE 7 5 b - L0 4 EE) * In(S2BR 5 1 /7 R0l b b

2% https://zhuanlan.zhihu.com/p/79682292 R Ja i Bl—ae A fa E 4 F8 4R (PST) L AFEARR
Parameters

o df HHl, WAL dt Al col 37
e factor AT

+ segment A4

* kwargs —

Returns

pd.DataFrame

read_json

czsc.utils.read_json (file)

resample_bars

czsc.utils.resample_bars (df: DataFrame, target_freq: Freq | AnyStr, raw_bars=True, **kwargs)

R4 E Y K B0 B R AR H s R K 28

B
L 5 H AR A ] target_freq 2RI 7 264 .
2. BIM—ANH81 freq_edt’, FIRAEEANECR SRR H AR I 25 A ] .
3. MR freq_edt X HAmIE T4, HRME AR TR G, 53 H bR RN K 2800
4. HERY|, HFREFENI.
5. ARYE raw_bars ZH, YeE iR BIAEHE AL AR A True, #4546k RawBar X4 ; U4 False, H

$21% [a] DataFrame.,

6. 115 “drop_unfinished 24 True, MR —HASERT K 2.

Parameters

e df -
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G K 80, L F4]: symbol, dt, open, close, high, low, vol, amount.

FEBlDF .
symbol dt open close high low 0 000001.XSHG 2015-01-05 09:31:00 3258.63

3259.69 3262.85 3258.63

1 000001.XSHG 2015-01-05 09:32:00 3258.33 3256.19 3259.55 3256.19 2
000001.XSHG 2015-01-05 09:33:00 3256.10 3257.50 3258.42 3256.10 3
000001.XSHG 2015-01-05 09:34:00 3259.33 3261.76 3261.76 325798 4
000001.XSHG 2015-01-05 09:35:00 3261.71 3264.88 3265.48 3261.71

vol amount

0 1333523100 4.346872e+12 1 511386100 1.665170e+12 2 455375200 1.483385e+12
3363393800 1.185303e+12 4 402854600 1.315272e+12

* target_freq - H A

* raw_bars 2 {RFEILUGTY K )7 55430 RawBar X4

« kwargs -
— base_freq: FEAHAN], WERASEE, WARSE df H1 di 51 F ST
— drop_unfinished: J& 7R B f5—MRARSE Y K £k

Returns

s K 47

resample_to_daily

czsc.utils.resample_to_daily (df: DataFrame, sdt=None, edt=None, only_trade_date=True)
FElE H Bl H 28, DAEREAT H &G0 i) A
BRI TIZ

1.

N oA

G, RECEIC - EAEAE df, DA R R 4G H B Csdt, Z5ER H B Cedt, Al—NA/R(E
‘only_trade_date’,

BRESCRE A T des gl I TRIAR S AR B B AL Ssde Bl Cedt”, U A Hh i dR VR B
R H IR TR AN EE R H 3

BlE—AHWFH. WL “only_trade_date™ A EL, W HMERS HI; 5, 7 sdtFl “edt 2 [h]
HI AT H 3

8 “merge_asof BREL, HFNAS HIATE AR “df xR el —4~ H .

B — WS, RS B 4G e R AT .

T HAF A i dg s H B, S s X B R A T, R HOHRE A 2 H

JE, FETA S BRAT A — DR EEAE, R

Parameters
o df - HZPAEREAE, LA s de g
+ sdt SR H I
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» edt 5 HMN
* only_trade_date &% HARE A5 H &k

Returns

pd.DataFrame

risk_free_returns

czsc.utils.risk_free_returns (start_date="20180101", end_date="20210101", year_returns=0.03)
B TC R I 2 5741

£l 72—~ Pandas DataFrame, &% :” date” F1 “returns”.” date” %It & M trade_dates $EEUKI TG
2o A, “returns” F40 & TE KSR TS, THE R EIT R (year_returns) [RPA 252 (—
A BECE, RN 5 R)

Parameters
* start_date I HH
* end_date ;[ A
» year_returns 4EfLIAEH

Returns

pd.DataFrame

rolling_daily_performance

czsc.utils.rolling_daily_performance (df: DataFrame, ret_col, window=252, min_periods=100,

**kwargs)

THRR S H et

Parameters
* df —pd.DataFrame, HZa%i#fi, columns=[ ‘dt’ , ret_col]
» ret_col —str, {3541 4%
» window —int, JE B % 1, HAKEL
* min_periods —int, f/MEAEL
* kwargs —HAMZE

— yearly_days: int, 252, —4F )32 55 H 4
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same_dir_counts

czsc.utils.same_dir_ counts (seq: [typing.List, <built-in function array>])
TR seq H5 iR — T R 1) R R0 AR
Parameters

seq - H 75

Returns

Example

>>>print(same_dir_counts([-1, -1, -2, -3, 0, 1, 2, 3, -1, -2, 1, 1, 2, 3])) >>>print(same_dir_counts([-1, -1, -2, -3,
0,1,2,3])

save_json

czsc.utils.save_Jjson (data, file)

set_url_token

czsc.utils.set_url_token (token, url)

BeEARE URL 2% AR, @5 Gl H R 2 )R]

Parameters
* token SLilEtY

o url SRR Dbk

single_linear

czsc.utils.single_linear (y: array | list, x: array | list | None = None) — dict
AR RV
Parameters
* vy -HIpF5)
¢ x NS
Return res
AR, FFIANT { ‘slope’ : 1.565, ‘intercept’ : 67.9783, ‘r2’ :0.9967)
slope FRiH AL intercept #FH r2 UG ILEE
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subtract_fee

czsc.utils.subtract_fee (df, fee=1)
W B R R AE SR T2 9k
PRI T2

L B9, RECTHRAR df #Tie e, MRELE SRRl dv (HBIEE) 1 pos” (F¢x). [A]
B, kdr pos” FIMME R AAFEEOK, EPHAEZ 0. 181,

2. R df PAREET nlb’ (4 0IREEH) F1, RESRYE price” ZI3HE’ nlb’ 7,

3. SRIG, BRECHHI AW DataFrame df Jin—A~#751 date”, A& B (A dt” Z 4RI

4. Bk, REURMEREG ( pos’) FI44 SUlk&ER ( nlb’) 115 edge_pre_fee’ (FZiPhnilias) Fl’
edge_post_fee’ (FLEo%fFUkat) Widl.

5. BRI S U RIFERrE AL .

T (open_pos) ERrGfES KAEAMKAME (B, YuiFreS5a— M), 7
HAHFFEAN 0. PO E (exit_pos) @FFOFESKAZINAE (BF, YHEeS5H—
MNEFEAR), I HE—MNMFEA N 0,

6. WIEFLFHN, F OISR G K & L F2e9%, PO ERE — M K L Bk
F2i 3. RBGEISR edge_post_fee’ F[FMEAETF ORI OALE B A F223% (fee) SRSLHL
X2,

7. &), BP0k EMEMGH) DataFrame df,

Parameters
e df U dt. pos. price. nlb %)) DataFrame
» fee TZ%%, Hfi: BP

Returns
&4 J5 1) DataFrame

top_drawdowns

czsc.utils.top_drawdowns (returns: Series, top: int = 10) — DataFrame

P ie - FNEIE SRS FNEIE 0 1 N SN /S~ RE B2l NG PR RS - §

Parameters
 returns —pd.Series, H i #3875, index A H I
* top -int, optional, 1% [A] 5 K [ HCE, BRIA 10

Returns

pd.DataFrame
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update_bbars

czsc.utils.update_bbars (da, price_col='close', numbers=(1, 2, 5, 10, 20, 30)) — None
eG4 E ) da Fds I EEIF IS I n AR bar 11 21551

PREL BRI
1. B%¢, & price_col B757EH A M) DataFrame (da) %4, GnSAFE, i ValueError,
2. fgi ] for {§¥iki ) numbers 41| R iR n, X TR REE n, TH5E n AR bar 19 R 1TIR .
3. &[] None, FR/RiXA RS HIE MU AN da, TAAR[AH) DataFrame

Parameters
e da K ¥, DataFrame 4544
. price_col {441
* numbers —F 4L bar FECH 19515

Returns

bbars_cols: J5fi n i bar [ bp {H%1 4

update_nxb

czsc.utils.update_nxb (df: DataFrame, **kwargs) — DataFrame
TELYERY df EVHRIFASIETE n AR bar 1) R THai s
Weai itz BP; 1 f4KiIE = 10000BP
Parameters
o df %, DataFrame %54, @A J0AL7r dt, symbol, price 3]
+ kwargs ZHF
- nseq: HELHY bar IR H 5%, BUAN (1,2, 3,5, 8, 10, 13)
- bp: BRI AL N BP, BRAK False

Returns

pd.DataFrame

update_tbars

czsc.utils.update_tbars (da: DataFrame, event_col: str) — None
T Event Jy a5 B AR I 70

R B AR AR -
L. MR da A HHRBUITA L ‘0’ JF3k, PA ‘b’ Z5RMFIL, iXLEEH 4 R A K n Al bar (1)
BHIaT . KR LEF) 44 FEAETE n_seq 1K
2. ffE A for ¥R ) n_seq 51| 11N HEEL n.
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3. AT S n, VAT Event Jj e SR A KIS .
T2 R n AR bar (1 2 11las (5144 £ n{n}b’) H5E{(F551 (event_col) [
FHA. KT RAEEAE— DR FI, 4R t{n}b’

4. iR [M] None, F/RiXARELS HIEBEUUR AN da, TANIR [FHH) DataFrame.

Parameters
o da K Z&%#E, DataFrame 2514
* event_col FH{{F 554, A 0,1,-1 =M, 0 RIRTLFHM, 1 FRELF
, -1 RINFEEF

Returns

None

weekly_performance

czsc.utils.weekly_performance (weekly_ returns)

SR B AR T A o AR ) 45 T F R
Parameters
weekly returns —JEILEERHIE, HE4: [0.01,0.02,-0.01,0.03,0.02,-0.02, 0.01, -0.01,
0.02, 0.01]

Returns
dict

x_round

czsc.utils.x_round (x: float | int, digit: int = 4) — float | int

2 R AT N

Parameters
- x T
+ digit [RE/NAE

Returns
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2.7.2 Classes

AliyunOSS(access_key_id, access_key_secret, ...)

BarGenerator(base_freq, freqs[, max_count, ...])

CrossSectionalPerformance(dfh, **kwargs) RIERmECER, ITEEmSRK
DataClient([token, url, timeout])

DiskCache([path])

K1ineChart([n_rows]) K &k&E T H3E

SignalAnalyzer(*args, **kwargs)

SignalPerformance(*args, **kwargs) S SR
Wordwriter([file_docx]) H Word U410 5745 B
AliyunOSS

class czsc.utils.AliyunOSS (access_key_id: str, access_key_secret: str, endpoint: str, bucket_name: str)

Bases: object

Methods Summary

batch_download(oss_keys, local_paths], ...]) HEE M OSS TE i
batch_upload(filepaths, oss_keys[, replace, ...]) MR FAE 03] 0SS,
create_folder(folder_path) TE OSS a4k,
delete_file(oss_key) M OSS MR A4
down1oad(oss_key, filepath[, replace]) M OSS Tz f:.
download folder(oss_folder, local folder[,...]) M OSS T #k$55E 4.
file exists(oss_key) KA U2 5 FE OSS _HAFTE
get_file stream(oss_key) FREL OSS I TR B «
1ist_files([prefix, extensions]) 5% OSS b1 sCf.
multipart_upload(filepath, oss_key) gy BAR R SC4E)] OSS.
upload(filepath, oss_keyl[, replace]) AR S5 OSS.

upload_folder(local_folder, oss_folder[, ...]) B4 %) OSS.
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Methods Documentation

batch_download (oss_keys: List[str], local_paths: List[str], replace: bool = False, threads: int = 5)
HLAEM OSS Tt
Parameters
« oss_keys -list, SCIEAE OSS I WAL 4 FRH 3
* local_paths -list, AHIFAfE AT ERARS 2
* threads -int, 47 T &ML AN S.
batch_upload (filepaths: List[str], oss_keys: List[str], replace: bool = False, threads: int = 5)
A AL S5 OSS.
Parameters
 filepaths list, ZA<Hb S ER AR5 3
* oss_keys -list, {1k OSS ERERAEHIA PRI K.
« replace —boolean, #1524 True, Y2 OSS Y[HI4 304, BRI\ K False,
* threads -int, JF47 FAERLARE. BIAH 5.
create_folder (folder_path: str)
1 OSS _FA#E k.

Parameters

folder_path —string, T £ EHY U KA AL
delete_file (oss_key: str) — bool

M OSS Ml 3Cft

Parameters

oss_key -string, SL4FE OSS _EHBEIEFI4 T

Returns

boolean, YIHMHEE T, R[E True; &N, %A False.
download (oss_key: str, filepath: str, replace: bool = False) — bool
M OSS "REILfF
Parameters
» oss_key —string, SC{4EAE OSS | IBRARFI A FR .
e filepath —string, ANHIEME AR

Returns

boolean, {1 N #k M, &1 True; 7N, &[] False,
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download_folder (oss_folder: str, local_folder: str, threads: int = 5)
M OSS T E SLIFH
Parameters
» oss_folder string, OSS 1342842 .
* local_folder -string, ASHiIfEfE LI BEZ
* threads -int, /17 N ERIWLRELL. BN S.
file_exists (oss_key: str) — bool

KA SRR A AE OSS _EAFAE

Parameters
oss_key -string, SC{EAE OSS I EE IR FIZFE .
Returns

boolean, YNH-CAAEFE, R[H True; 75N, %A False.
get_file_stream (oss_key: str) — BytesIO
AU OSS b 30y B -

Parameters

oss_key string, SCEEAE OSS AR FI 2475

Returns

BytesIO, SCHFE AL«
list_f£iles (prefix=", extensions=None)
%2 0SS _E 3t
Parameters
* prefix -string, FIZHISCIFRIZR, ERINNZS.
* extensions -list, FFEIN M AR F R, FINNZE, FORFIZFA
.

Returns

list, 512 ) SCPFI 2 PR 512
multipart_upload (filepath: str, oss_key: str)
oy EALRSCFE] OSS.,
Parameters
* filepath -string, AXHISCI R AR
* oss_key -string, J({F7E OSS _LIYBKAZFIZ R
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upload (filepath: str, oss_key: str, replace: bool = False) — bool
EAE3Cf1E] OSS.
Parameters
e filepath —string, A H L) A% .
* oss_key -string, SC{EAE OSS _FIAER IR TN K.
» replace —boolean, {15 True, 1535 OSS 1[4 304, BN False,

Returns

boolean, I3 A&, kB True; 7], 1%[H False,
upload_folder (local_folder: str, oss_folder: str, replace: bool = False, threads: int = 5)
LA S I 5] OSS.
Parameters
» local_folder —string, 7 Je I8 AE
 oss_folder —string, OSS ) H b5 CiFJe # 4%
+ replace boolean, {1524 True, KF7 35 OSS b [EI4 4. BRiAHK False.
* threads -int, }47 FAEMLREL. BIAH 5.

BarGenerator

class czsc.utils.BarGenerator (base_freq: str, fregs: List[str], max_count: int = 5000, market="2K1\")

Bases: object

Attributes Summary

version

Methods Summary

init_freq_barsfreq, bars) TSR K 22751
updat e(bar) R AL I K 2k
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Attributes Documentation

version = 'v231008'

Methods Documentation

init_freq bars (freq: str, bars: ListfRawBar])
BRI TE I K 751

PRET AP
1. H5E, BWrE freq i g self.bars' 52 —. I “freq RFE “self bars 4, FCHS 2Pl
— AW R

2. KI5, BWrE self bars[freq s 2s . Q1 “self bars[freq] AR 2s , ATl — N SR
W, JFER—FEREE.

3. AL R R, B A bars IR “self bars[freq]”, AT HIRA LA AR K 2
R

4. G, B2 barsyFE P )G —1 "RawBar %4211 “symbol'J& PR {E 25 “self.symbol”.,

Parameters
« freq JHIIZAHK
» bars K £&¥%

update (bar: RawBar) — None
BB K £
SRR 2
Lo, ERBUEMERZ "base_freq”, FFWiE bar lUIFR(EEFT "base_freq’,
2. WRJG, BB bar S A H I E] AR A self.symbol Fl “self.end_dt.

3. ROk, BRARACELH A5 “bar H W RIAHFEIN K 446 T
“self.bars[base_freq] 1.
WERAFTE, Btk —MEEI R B, RN .

4 MBI K %, T2 self bars I (MFTHIOM) . HXHEASRI
*self._update_freq 7 ¥ BAT IR K 2.

5. fJa, EaREIFENAT K &80, MR N K 28 A it self. max_count’,
Parameters
bar —WEE 445 H 1Y) Bar

Returns

None
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CrossSectionalPerformance

class czsc.utils.CrossSectionalPerformance (dfh: DataFrame, **kwargs)

Bases: object

MRS, RS

Methods Summary

cal_turnover() TEHR TR
cross_net_value([by, values]) TR SRS E

report(file_docx)

Methods Documentation

cal_turnover ()

TR TR
cross_net_value (by="dr', values='edge')
PHAA S AHE
Parameters
* by AP AFBATAARE S ROAHE, BRIAFEAS S i)
* values TR EMERAER, EHMFEE, BIAEH edge, THHE MUK
i, WIIE(E: edge, nlb #ij A edge, THASRMGILARHIA nib, THEEHE R
Returns

report (file_docx)

DataClient

class czsc.utils.DataClient (foken=None, url="http://api.tushare.pro’, timeout=300, **kwargs)

Bases: object
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Methods Summary

clear_cache() H 2 RAT
post_request(api_namel, fields]) AT APT s A7 i)

Methods Documentation

clear_cache ()

post_request (api_name, fields=", **kwargs)
AT APL Aty
Parameters
* api_name -str, Arifj3% &k
o fields —str, &rifj FEk
» kwargs —dict, Zifj S5
- ttlint, BAFAROY, BOLRR, -1 FoRANE

Returns

pd.DataFrame

DiskCache

class czsc.utils.DiskCache (path=None)

Bases: object

Methods Summary

get(K[, suffix]) BEER G AT S
is_found(k[, suffix, ttl]) FIWT R AT SR B ATHE

remove(k][, suffix])

set(k, v[, suffix]) B AL

2.7. czsc.utils Package

337



czsc, Release 0.9.51

Methods Documentation

get (k: str, suffix: str = 'pkl') — Any
BRI GA S
Parameters
* k-G
o suffix L0 )G4, SCFF pkl, json, txt, csv, xIsx, feather, parquet

Returns

AT NN A
is_found (k: str, suffix: str = pkl’, ml=-1) — bool
IR GAr SRR AFAE
Parameters
R e
e suffix -G A G4, S pkl, json, txt, csv, xIsx, feather, parquet
o b1 -GAFSUIEA RO, B B, -1 SRR A RL

Returns
bool

remove (k: str, suffix: str = 'pkl’)

set (k: str, v: Any, suffix: str = 'pkl’)
BAZAF XM
Parameters
© k-GATNA
© v-GAFIFNE

o suffix L0 )G4%, SCFF pkl, json, txt, csv, xIsx, feather, parquet

KlineChart

class czsc.utils.KlineChart (n_rows=3, **kwargs)

Bases: object
K 42K TARK

plotly Z8:/#: https://www.jianshu.com/p/4f4daf47cc85
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Methods Summary

add_bar indicator(x,y, name, row[, color])
add_indicator(dt], scatters, scatter_names, ...])
add_k1ine(kline[, name])

add_macd(kline[, row])

add _marker indicator(Xx, y, name, rowl,
text])

add_scatter_indicator(X, y, name, rowl,
text])

add_ sma(kline[, row, ma_seq, visible])
add_vol(kline[, row])

open_in_browser([file_name])

P A F

2 ith e B bar BUAEHR
224 K £&

21 MACD &

4 L ANTRESS (ET

2 R B R
2l 2 K]

2l s
FER YE &% HTIT

Methods Documentation

add_bar_indicator (x, y, name: str, row: int, color=None, **kwargs)

R IPIALE F

218 API C#4: https:/plotly.com/python-api-reference/generated/plotly.graph_objects.Bar.html

PREIIA T2 -

1. #RBUH E X 24 hover_template, show_legend. visible 1 base., XLEZH4) %t N T bnE

I BRRORN . R RG] R A A (BRIACK True) .

2. W12 color 5 h%s, NI{# ] self.color_red {E-MEI{,
3. e x. y Bdnld A go.Bar 34 (FKIBKE), JEHEAUL T4

o x: SR x F R
y: FRARAY y Sl

» marker_line_color: £5JEiIAE 1 i €,

« marker_color: 45JEIE 751 E (4,

* name: F{HR4%FR

* showlegend: J&75 iR & il

* hovertemplate: FFRE {50} E R AR

* visible: J27A] I,

e base: FEZk, ERIAH True
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4. P self fig.add_trace 75 AR5 Q) # K go.Bar XTRAMENHEE T, FEFFA traces fY X
R “x17.

Parameters
* x —JERRIY x Bl
y —JERR y
* name —fEIRA R
* row AL T

* color —EtniEi (e, W DLZHAEIE, AT — oI, FIRKEM y 1)
KE—8, 8R4y WB@bin: color= ‘rgba(249,41,62,0.7)" u{3 color
= ‘reba249,41,62,0.7) , ‘rgba(0,170,59,0.7)" ]

* kwargs —
Returns

add_indicator (dt, scatters: list | None = None, scatter_names: list | None = None, bar=None, bar_name=",

row=4, **kwargs)
25t £ B bar BUEHR
1. BRI SE L Z8K line_width, BRIAMEH 0.6,
2. W scatters (H1F) AkZs, M) scatters Wik BiAg s 5ot «

o ST EEANBOS B, J)H add_scatter_indicator Jj a5 HA2 I 4 2ebel . 1480
TBH:
— x: H A 25

-y HUR B

- name: EBI#FR, K H scatter_names 1|

— row: $&E IR IEHRN T RITEL, BRIME N 4
— show_legend: J2 75 /s (], BRIAME A False
— line_width: £k 5%, BRIA(H N 0.6

3. 4R bar ARy, WA np.where BREURYE bar (R TG E S K TEMHILM
(self.color_red), A {difH %k (self.color_green).

4. P41 add_bar_indicator Jj i bar Ll A kRE . 1EELLF 25
o x: H i ) 4
* y: bar ¥dfs
* name: FBIZFR, A AR bar_name 24
« row: $8E BIRIFEARI) T EATEL, BOAES 4
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* color: fit4fi F—B R EI@ I E
* show_legend: 275 B/REfil, BRIA(E A False
add_k1ine (kline: DataFrame, name: str = 'K %', **kwargs)
221 K 2%
HRETZ
1. kA kline JUHE R HEE text” F. WERBA, WIRIN-— N2 FAFRS].
2. ¥l go.Candlestick @lld:—4~ K 2k, & ALLF 54
o x: H J1i E) H e
« open, high, low, close: FF# 4. st SARM AL
o text: W/RTERRAS K 2 ERYSIARIRE:
* name: [&f 4% Fk
+ showlegend: 275 i 7 [ 5]
« increasing_line_color I decreasing_line_color: = i 5 & F1 S ik s B9 €
« increasing_fillcolor FI decreasing_fillcolor: - i 32 76 5 ¢ F1 IS ok s 32 75 251 £
o **kwargs: W] DAL 1% HAD F & XL S4U%h Candlestick pR%L.
3. BTG EX R E] self fig A —AT1& (row=1, col=1).
4. ffiff] fig.update_traces 5 ¥ traces {Y xaxis JEVEN “x17,

add_macd (kline: DataFrame, row=3, **kwargs)

454 MACD &
PR T8
L 5, &l AR kline CEHES) df .,

2. FRELUH & X fastperiod. slowperiod Fll signalperiod, X 62507 511%] i T35 MACD i}
R PREI . 08 AT R, BRIAE S 3 12, 26 F1 9.

3. f#i ] talib () MACD %314 MACD {i (diff, dea, macd).

4. A E—4 4 macd_colors ] numpy £(2H, AR#E macd (AT MR ES@: KT
JH4 8 (self.color_red), 7544 (self.color_green).

5. Pl add_scatter_indicator J;j 754 diff fI dea 2 ikl . L. F S5
o x: H RIS
« y: diff 5 dea %
* name: EFIZFR, 4350k “DIFF” 1 “DEA”

o row: $5 B EIRMNFEFRI T EATE, ERIAMEN 3
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6. P8 add_bar_indicator J5 75 macd 227 kIRE . fEEECL T 250

add_marker_indicator (x, y, name: str, row: int, text=None, **kwargs)

e line_color: ZEFEI{,, 435k ‘white” F1 ‘yellow’

 show_legend: & W/nEF, BRIAE N False

o line_width: £k%%, ERIA(E M 0.6

o x: H 1 e £

* y: macd ¥4

 name: RFIZFR, B “MACD”

« row: $§E EINIFEARH T EATE, BRIMAR 3
e color: #34jE macd_colors ¢ & &4,

e show_legend: 2175 B R KB, ERIA(H N False

il VTR =S = 7

PRI T2 -
1. RILA € L 2% line_color, line_width, hover_template, show_legend fil visible.

XEESH BT Bi . SR, RS EER R B . R BR E G A

ﬂm}o

2. fEMEER Xy Boi Bl —4 go.Scatter }tR (Hnill), JEEALL TS %:

o x: FEFRHY x B
y: TRARIY y B
* name: FEHR4%FR

o text: UMY

e line_width: £k 9%

* line_color: £k

» hovertemplate: FFRE {50} E R AR
» showlegend: 275 i 75 [ 3l

e visible: 275 7] I,

e opacity: iEHE

* mode: [t 24 ‘markers’ Frn A HIRD

 marker: FRICIAER, WIER/D. BIEOHIFTS

3. VA self fig.add_trace J5¥ERFBIEEAY go.Scatter XfZ AN MNBNFE & THRIF, HEHIA traces [
X g “x17.
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Parameters
© xR x Al
y —fERRE y Bl
* name 534 R
* row JEAHILNTH
« text —SUAPLH

* kwargs —

Returns

add_scatter_indicator (x, y, name: str, row: int, text=None, **kwargs)
2 2 B R AR
218 API XC#Y: https:/plotly.com/python-api-reference/generated/plotly.graph_objects.Scatter.html
PRAA T 4
1. #KEUH £ X &% mode. hover_template, show_legend. opacity fil visible, XLE6Z405 HiXT R
TR RbrEEa BoR Btk . @0 R B G, ] EERE A AT,

2. EEE x. y BBl —4 go.Scatter *f % (Brikl), JEtEALLT 5%
 x: FEARIY x flECE

y: TEVRHY y g

* name: $5F54 PR

o text: SCAYH]

o mode: 2, BRINHN text+lines’ , Frw[FIINE I SCAFIL 4%

* hovertemplate: FRAR A5 SR AR

» showlegend: &7 5.7 &I 3]

« visible: J&75 1] i,

* opacity: FEWE

3. V& self fig.add_trace 5 ¥AKFBEAY go.Scatter XF LN NENFE & TEIF, I H A traces [y
X g A “x17,

Parameters
o x JEHRAY x B
o y —IBFRI y dil

* name —EHR4 K
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» row WA JLNTHE
* text AU
* kwargs —

Returns

add_sma (kline: DataFrame, row=1, ma_seq=(5, 10, 20), visible=False, **kwargs)
Ll R IA]
PREI T2
1. S ik AR kline ZHRHES) df.
2. FIA E XS4 line_width, BRiAEH 0.6,
3. i} ma_seq "P AT 2 e 00 :
o XSG pandas rolling T AT RUEL M IR BTk
* P)1] add_scatter_indicator Jj i 2 g B hl Pkl . B0 B8
- x: H A B
- y: BB LA
— name: EIBIZFR, #8308 “MA{ma}”, Hrb {ma} 22 IR
— row: 5 TR IFEHAN T EITTEC, BRIAESA 1
- line_width: £: 5%, BRIAE N 0.6
— visible: E2E A, BRIAE K False
— show_legend: J2 75 /R IEIB, ERIAEH True
add_vol (kline: DataFrame, row=2, **kwargs)
22 AT e el
PRAIIAT 12 -
L |56, Bl AR Kline ZEHES] df

2. f#i ] np.where pREURIEIELNY (df[ ‘close’ 1) FIFF#ELM (df[ ‘open’ 1) ZIAJH) RN df 4
B vol_color’ o USRI ELAN KT IFELMY, ML (self.color_red) , 75 A
#k @, (self.color_green).

3. J4H add_bar_indicator JjiEa ik se wilel . 1430 F S5
o x: H i) $icde
oy A AR
« color: fi#fi ‘vol_color’ %I its
* name: [&I{j £ FK
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o row: F5E BINIMFEAR T EATEL, BRIAMEHN 2
 show_legend: & W/nEF, BRIAE N False

open_in_browser (file_name: str | None = None, **kwargs)

FER YT f AT IT

SignalAnalyzer

class czsc.utils.SignalAnalyzer (*args, **kwargs)

Bases: object

Methods Summary

execut e([max_workers]) PATE ST
find_valuable_signals(dfp) WIBESEN, REEIHFHES

generate_symbol_signals(symbol)

Methods Documentation

execute (max_workers=10)
PATE S
static find_valuable_signals (dfp)
RPEFESRIU, FLHRAGHES
Parameters
dfp S RIVMTLER
Returns
RIEFHIFE S

generate_symbol_signals (symbol)
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SignalPerformance

class czsc.utils.SignalPerformance (*args, **kwargs)

Bases: object

R SR

Methods Summary

analyze([mode]) S HrAeE S IS r M 1
report([file_xIsx])

Methods Documentation

analyze (mode='0b') — DataFrame

S MRSt BT e it 1 O

Parameters
mode /M, Ob #KTHI 7 HIE On #1H 7] J5& 1b B A In BF H5HE
Returns

report (file_xlsx=None)

WordWriter

class czsc.utils.WordWriter (file_docx=None)

Bases: object

H Word SCRSICSRAF E
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Methods Summary

add_df_table(df], style]) A ETE
add_heading(text[, level])

add_page_break() IS4y AT
add_paragraph(text], style, bold, ...]) i ERyE
add_picture(file], width, height, alignment]) EYNCLEEIPEELE

add_title(text)

save([file_docx]) PRAFEE R S

Methods Documentation

add_df_table (df: DataFrame, style="Table Grid', **kwargs)
UNIIEACITES
https://www.jianshu.com/p/93e0df92cf16
Parameters
o df ik
* style K
Returns
add_heading (fext, level=1)
add_page_break ()
Aoy Ay

add_paragraph (fext, style=None, bold=False, first_line_indent=0.74)

Bk
Parameters
* text AR
* style st
* bold I
o first_line_indent —f745dE, 0.74 FRPNa54E
Returns
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add_picture (file, width=None, height=None, alignment="center') — None
CUNCLEREELE
Parameters
« file A 30 B/AR
« width -9, BOARAL cm
* height AL, BIAF(L cm
e alignment & 5 %5, ERIA center
Returns
add_title (rext)

save (file_docx=None)

PRAFEE R 2 3

2.8 czsc.aphorism Module

2.8.1 Functions

print_one()

print_one

czsc.aphorism.print_one ()

2.9 czsc.enum Module

2.9.1 Classes
Direction(value) An enumeration.
Enum(value) Generic enumeration.
Freg(value) An enumeration.
Ma rk(value) An enumeration.
Operate(value) An enumeration.
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Direction

class czsc.enum.Direction (value)

Bases: Enum

An enumeration.

Attributes Summary

Down

Up

Attributes Documentation

Down = ' '

Up = "L

Freq

class czsc.enum.Freq (value)

Bases: Enum

An enumeration.

2.9. czsc.enum Module
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Attributes Summary

F1

F10

F12

F120

F15

F2

F20

F3

F30

F4

7S

F6

F60

Tick
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Attributes Documentation

D = "H%x'

F1 = 'l 4"
F10 = '10 44"
F12 = '12 444

F120 = '120 444"

F15 = '15 44!

F4 = "4 54
F5 = '5 54
F6 = '6 24"

F60 = '60 44"

M= 'A%

s = "F4

Tick = 'Tick'

W= "F&%'

Y = "F&
Mark

class czsc.enum.Mark (value)

Bases: Enum

An enumeration.
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Attributes Summary

Attributes Documentation

D = lﬁﬁé]\ﬂl
G = "THE"
Operate

class czsc.enum.Operate (value)

Bases: Enum

An enumeration.

Attributes Summary

HL

HO

HS

LE

LO

SE

SO
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Attributes Documentation

HL = "%
HO = "ffffi "
HS = '"#H5!
LE = 'F%!
Lo = '"ff%!
SE = 'FZ!
so = '

2.10 czsc.envs Module

2.10.1 Functions

get_bi_change_th([v]) bi_change_th - i{ % 75 21 benchmark %) LE A5 B (E

get_max_bi_num([v]) max_bi_num - BN K e, FEIT R ORAT
OB

get_min_bi_Ilen([v]) min_bi_len - —2E1H/NE)E, WL ELE S K 4
B, TeReEMER, 6 ZHMEMEK

get_verbose([verbose]) verbose - & 4 H AT AR IFEAE S

get_welcome() welcome - J& 755 H IRCAS R R A28 e A 10

get_bi_change_th

czsc.envs.get_bi_change_th (v: float | None = None) — float
bi_change_th - Ji{ 28 355855 benchmark ) H £ 53
benchmark /g b2 Bk I 5 530 1028 -2 K R 259 (1) 5 ML
TEE A -1, AT PASE PR 24 B 45 Bk kIR 15 5 benchmark 1) Ho I B 2 28
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get_max_bi_num

czsc.envs.get_max_bi_num (v: int | None = None) — int
max_bi_num - NG K LR, BRI IR IR AT S A
BANE R 50, (UEHNENFESHE T, AFRERBEXNSE. MRTHNES T EFRENEE S

M2, ATDATE 4IRS

get_min_bi_len

czsc.envs.get_min_bi_1len (v: int| None = None) — int

min_bi_len - —EHH/MCE, W TEE K &%, 7REEMER, 6 2HERNEK

get_verbose

czsc.envs.get_verbose (verbose=None)

verbose - &5 i tH AT AR I RS B

get_welcome

czsc.envs.get_welcome ()

welcome - 2755 H A FR R A28 i e & 1D

2.11 czsc.objects Module

2.11.1 Functions

cal_break_even_point(seq)
create_fake_bis(fxs)

dataclass([cls, init, repr, eq, order, ...])

deepcopy(x[, memo, _nil])

deprecated(*args, **kwargs)

field(*[, default, default_factory, init, ...])

single_linear(yl[, x])

TR RN R P B 5 P A A

A1) 7 fake_bis 513

Returns the same class as was passed in, with dunder
methods added based on the fields defined in the class.
Deep copy operation on arbitrary Python objects.

This is a decorator which can be used to mark functions
as deprecated.

Return an object to identify dataclass fields.

AR A

354
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cal_break_even_point

czsc.objects.cal_break_even_point (seq: List[float]) — float

R R AT
Parameters

seq T
Returns

AT )

create_fake_bis

czsc.objects.create_fake_bis (fxs: List/FX]) — List[FakeBI]
£ #E fake_bis 1

Parameters

£xs HAUTY|, WK B H
Returns

fake_bis
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2.11.2 Classes

BI(symbol, fx_a, fx_b, fxs, direction, bars, ...)

Direction(value) An enumeration.

Event(operate, factors, signals_all, ...)

FX(symbol, dt, mark, high, low, fX, ...)

Factor(signals_all, signals_any, ...)

FakeBI(symbol, sdt, edt, direction, high, ...) BRI FECNZER NI M AL 5]
Freqg(value) An enumeration.

Mark(value) An enumeration.

NewBa r(symbol, id, dt, freq, open, close, ...) EBRAEEXREN K LITR
Operate(value) An enumeration.

Position(symbol, opens|, exits, interval, ...])

RawBar(symbol, id, dt, freq, open, close, ...) JFiR K 0%
Signal([signal, score, k1, k2, k3, v1, v2, v3])

T1ick(symbol[, name, price, vol])

7 S(bis, cache) RS, BB TGS RO E

datetime(year, month, day[, hour[, minute[, ...) The year, month and day arguments are required.

class czsc.objects.BI (symbol: str, fx_a: czsc.objects.FX, fx_b: czsc.objects.FX, fxs: List, direction:
czsc.enum.Direction, bars: List[czsc.objects. NewBar] = <factory>, cache: dict =

<factory>)

Bases: object
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Attributes Summary

angle

change
fake _bis
high

hypotenuse
length

low

power

power_price
power_volume
raw_bars

rsq

MRS BETT I, AR, g
N

SRR

RN BB R AR B RIS =

EMRHIARKE
ER IS KRR K Al

W21 B

B AZ 7 B

MM 5 G K )75

MR R K £ close AR R MR 12

Methods Summary

get_cache_with_default(key, default)

get_price_linear([price_key])

A BROAMETT 5 A7
VA price fY BAAR B[] A HFAE

Attributes Documentation

angle

SRR S E IR, AR, T EEER

change
R BNSIN I
fake_bis
SN T BUE AR B IR RS %
high
hypotenuse

ERFHLKE

2.11. czsc.objects Module
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length
ER TS KR K Al

low
power

power_price
W2y
power_volume
AL T B
raw_bars
TR R A6 K 2751
rsq

ER G K £ close FRAF S ]IH 12

Methods Documentation

get_cache_with_default (key, default: Callable)
A BROAMETT 5 ZA7 3
Parameters
* key —ZZ 1T key
* default —HURBEAZAEE, RV REBOINMETIT EH S A1 sk £
Returns
get_price_linear (price_key='close')
T price 1) HAZ BEENE [0l AL
Parameters
price_key 5 EMAEIEAL, W] %{H open close high low

Return value
AR R I TARAE, REBIINTT { ‘slope’ :1.565, ‘intercept’ : 67.9783, ‘r2’ :
0.9967}

slope #RIHALR intercept AR 12 L& )E
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Event

class czsc.objects.Event (operate: czsc.enum.Operate, factors: List[czsc.objects. Factor], signals_all:
List[czsc.objects.Signal] = <factory>, signals_any: List[czsc.objects.Signal] =
<factory>, signals_not: List[czsc.objects.Signal] = <factory>, name: str = ")

Bases: object

Attributes Summary

name

unique_signals FRHL Event fME—{5 55155

Methods Summary

dump() ¥4 Event XS 547 A dict
get_signals_config([signals_module]) IR E S HLE
is_match(s) H K7 event 27
Jload(raw) M dict #1417 Event

Attributes Documentation

name: str = ''

unique_signals

FRHL Event [ ME—{55513%

Methods Documentation

dump () — dict
FF Event X 556474 dict
get_signals_config (signals_module: str = 'czsc.signals') — List[Dict]
HIEF RS IE
is_match (s: dict)
FIIBT event J2 75 /2
RERPITZ T
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L. B eI signals_not (55 2 G20 2 , AR 2L M55, W HEHR | False, %
TN L

2. BEFE FIMT signals_all HHFS 2 E AR L, WRAGEE M AL, W EHR 1
False, FRFFAWL

3. SRJGHIWT signals_any H(ESEEA —MSRIM L, QR NEEATE L, W E B A False,
FORFEAWE L

4. BRI TR L, N D R T A R, BB AN R A TR, IFaR [A] True
FHZHA T AR, FnE e .

5. WS e A TR FR B L R T, WR A False, FmEATE L.

classmethod load (raw: dict)

M dict H16) 7 Event

Parameters

raw FEBIANR { ‘name’ @ CEAJNC
" operate’ : ‘FFZ£’ , ‘factors’ :[{ ‘nmame’ : ‘Wi’ ,
signals_all” < [ 15 578 _ (610 4 _ K KT 5_ S _ Al

_0’ 1, ‘signals_any’ : [], 51gnals_not [,

signals_all’ : [ ‘15 434 _ &1 0 2 _ Jym _ m b _ HAfth _ HAb 0’

‘signals_any’ :[], ‘signals_not’ : []}

)

)

Returns

FX

class czsc.objects.FX (symbol: str, dt: datetime.datetime, mark: czsc.enum.Mark, high: float, low: float, fx:

float, elements: List = <factory>, cache: dict = <factory>)

Bases: object

Attributes Summary

has_zs *@ﬁiﬁﬂﬂ@zmiﬁ@/ﬁ K éf%@ﬁﬁ% EP*B
new_bars *@W%ﬂé@?ﬁ@@?&% K £

power_str

power_volume AT ) B
raw_bars Fa 43 BB 0 K 2K
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Attributes Documentation

has_zs

PR B = AR To & K Zoe i s K

new_bars

PR B Tt & KR K &

power_str

power_volume

A )
raw_bars
ey oy B IR K2R

Factor

class czsc.objects.Factor (signals_all: List[czsc.objects.Signal], signals_any: List[czsc.objects.Signal] =

Bases: object

Attributes Summary

<factory>, signals_not: List[czsc.objects.Signal] = <factory>, name: str = ")

name

unique_signals

AR Factor HYME— (55515

Methods Summary

dump()
is_match(s)

load(raw)

FF Factor X} G 5447H dict
FIIIKr factor 2751 2
M dict H 617 Factor
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Attributes Documentation

name: str = ''

unique_signals

AR Factor [ME—{5-551 3%

Methods Documentation

dump () — dict

FF Factor X G 5647 4 dict
is_match (s: dict) — bool

HIWKr factor 2751 2
classmethod load (raw: dict)

M dict Hr 67 Factor

Parameters
raw FEFIUIT { ‘name’ : CEAJ’ |, ‘signals_all’ :[ ‘15430 _ 0% _ ) _
] b HAl Al 07, 15 4pEp B 0% K T S_ HAh _ HAl 07 ],
‘signals_any’ : [], ‘signals_not’ : []}

Returns

FakeBI

class czsc.objects.FakeBI (symbol: str, sdt: ~datetime.datetime, edt: ~datetime.datetime, direction:
~czsc.enum. Direction, high: float, low: float, power: float, cache: dict =

<factory>)

Bases: object

FERNE : FER R IR TR AL R

NewBar

class czsc.objects.NewBar (symbol: str, id: int, dt: ~datetime.datetime, freq: ~czsc.enum.Freq, open: float,
close: float, high: float, low: float, vol: float, amount: float, elements:

~typing.List = <factory>, cache: dict = <factory>)

Bases: object

KR & KRIGEH K 408
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Attributes Summary

raw_bars

Attributes Documentation

raw_bars

Position

class czsc.objects.Position (symbol: str, opens: List/Event], exits: List[Event] = [], interval: int = 0,

timeout: int = 1000, stop_loss=1000, TO: bool = False, name=None)

Bases: object

Attributes Summary

pairs

unique_signals

T 553
REUTAH FEME—(5 55 %

Methods Summary

dump([with_data])

evaluate([trade_dir])
evaluate_holds([trade_dir])
get_signals_config([signals_module])
load(raw)

update(s)

FERRELA N dict
AR 5 R

HHF O RS TP 2 5 R
R (SR

M dict H 617 Position
R OIRES

Attributes Documentation

pairs
A5 5 3%
3R ] R
[ “bRlffCa%’ : <000001.SH’ ,
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IR s %3k, A : Timestamp( 2020-04-17 00:00:00° ),
WA’ : Timestamp( ‘2020-04-20 00:00:00° ), ‘FFG4%’ : 2838.49, P34
¥ 0 2852.55, FROKREC 1, CHFEH) - FFZL @i SMAS -> £ @
ui b SMAS’ |, FRRED 3.0, BTIHH 49.53),

{ “BRRICRY’ = <000001.SH’ |,
KT 2 23, FRERE] : Timestamp( ¢2020-04-20 00:00:00° ), ¢ PA3HfE]
- Timestamp( ‘2020-04-24 00:00:00° ), ‘FEOMHE’ - 2852.55, F3Hr#%’ : 2808.53,
POKAEC 4, EHFEY . IFE @l b SMAS > % @I00BP [H , HFQ
KEC 4.0, ‘BT - -154.32)]
Bt -

1 B i, HiiE BP

2. FRORE, B2 HAH

3. Rty KRB, HRE A K 2ol

unique_signals

IR SFOFE— 553

Methods Documentation

dump (with_data=False)
RERF GRS dict
evaluate (trade_dir: str =
WA 5 2
Parameters
trade_dir %5, AIEME[ ‘2K, w3k,
Returns
Lo FIN
evaluate_holds (rrade_dir: sir ="' % %') — dict
PO IR SR S R
Parameters
trade_dir %505, WE [ 2k, Ak, 2]
Returns
Lo
get_signals_config (signals_module: str = 'czsc.signals') — List[Dict]

RPN E S RCE

'

% %"y — dict

&
b
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classmethod load (raw: dict)
M dict 1617 Position

Parameters

raw FEBIANT
Returns
update (s: dict)
EHROIRE
PREIATIZ
« B, KARHES IR RG-S Z AT, R T B E B R .
© WAL LE R, AREERAERAL (op) FIEERIA (op_desc).

o WA RS, BRSO E S L. WERPCHD, MR BB R IR, Bk
B

o RPEESHMXER, BIEZGXFFT . WA, ks Fssc .
o SRR ORISR RIS (8] R e {5 5 A IR ] o
o WERERAERAETT @ (LO 50 S0), M /s— M FifE E.
o GES—ANIRERAL __create_operate, T EIEHREMHLR.
o MRAEEAE BT O A BRI R
- AARRERALZ LO (OFZ), RERHWEITC&AM, AR ENTFZ 4, BRNRF

=0
- AREAERALR SO OF%) , MR EITQ&IE, WRMENITE G, HIRF
Z0.

- WRGHNIR N Z €, TS S
< WERBIERBRE LE (F2), P20,
< AR FTOAS DS T iR 5 — DR R R N T IR, 2.

« BRI AL BT B Ja — D FHF RS BRI R TR B, P2
.

- MARMNIRF R, BEAras il I :
« WERERMERAE SE (F%), Faf.
« A BIHAR AN T iR 5 — IR R B R N T IR, et

« QIR 2 B BRI T o f5 — SRR 0 S B IR R TR N, P
.

o FEUHIFRF RS HARIC R B Q51K T
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Parameters

Returns

RawBar
class czsc.objects.RawBar (symbol: str, id: int, dt: ~datetime.datetime, freq: ~czsc.enum.Freq, open: float,

close: float, high: float, low: float, vol: float, amount: float, cache: dict =

<factory>)

Bases: object

J5hh K iR

Attributes Summary

lower T
solid SR
upper -7

Attributes Documentation

lower

Signal
class czsc.objects.Signal (signal: str =", score: int = 0, kl: str = "1&£&", k2: str = "4 &', k3: str = "1+

FLovlstr="1EE V2 s = AEE V3 str = HEE)

Bases: object
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Attributes Summary

k1

k2

k3

key REUE S AR

score

signal

vl

v2

v3

value %%Eyﬁg%%ﬁi

Methods Summary

is_match(s) HIBr & 52 B 555 R RYEITT

Attributes Documentation

kl: str = "{£&"'
k2: str = ' E"'
k3: str = '
key

UGS
score: int = 0

signal: str = ''

vl: str = "{F&°'
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v2: str = "{£E"'
v3: str = "{£E"'
value

HRIE S

Methods Documentation

is_match (s: dict) — bool

Tick

FIRHE 52 551555 R A E T
RGP TZ AT -

Bl s (EASE, PO TSGR WFL s HIRZFRN key HIMES 1)
B ve WER v AAEE, WHLH FH . NESHE v @t vl v2, v3 Fl score PUANE &

WA S HIE S 553 score K T4 HARME 51155 self.score, MARZTT, 5 05R M False. 41
FMHME SIS —MA v F T HWMES I —AME self vl 808 HIMES 8 —MEN R,
MARZEAT, HNRIE] False. QM HIES 158 —AME v2 ST HAME5 1958 A self.v2 5%
HAME SIS —AMEN B, WIRZEHAT, S NERIE] False, AN Y4 FI{E5 1958 =MA v3 5T
H ARG S 15 =M self v3 308 HFME 51988 =AMEN “4ER”, Wk True, #53% [ False.

Parameters
s P {E ST

Returns
bool

class czsc.objects.Tick (symbol: str, name: str =", price: float = 0, vol: float = 0)

Bases:

object

Attributes Summary

name

price

vol

368
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Attributes Documentation

name: str = ''
price: float = 0

vol: float =0

ZS

class czsc.objects.ZS (bis: ~typing.List[~czsc.objects. Bl ], cache: dict = <factory>)

Bases: object

RS, EETRINE S RO

Attributes Summary

dd HOAR B AR A

edir AR fE—2E 7, edir 42 end direction [ 4H 5
edt HRHR 25 TR T

g9 HAAK 5 5

is_valid HR R A 2L

sdir AR EE—2E )y 1], sdir 2 start direction [A 45
sdt HHK T B Fo 1)

zd AR T

zg HX by

zz HK Hh

Attributes Documentation

dd
A R AR
edir
FAX Bl —2 7], edir 42 end direction Y45
edt
HOAR S5 RN 1]
g9
HAHX B £ A
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is_valid

FHR T AL
sdir

XSS —2E ], sdir /2 start direction {455
sdt

HARIT A IR]
zd

HHR
zg

HX_E
zz

HR
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2.12 czsc.strategies Module

2.12.1 Functions

abstractmethod(funcobj) A decorator indicating abstract methods.
check_freq_and_market(time_seq[, freq]) KA ) B R E— B, B FE—T
create_cci_ long(symbol[, is_stocks]) CCI Hnli %2 35k
create_cci_short(symbol[, is_stocks]) CCI E 2z 35K m&

create_emv._1ong(symbol[, is_stocks]) EMV £ L3

create_emv_short(symboll, is_stocks]) EMV 23356 Mm%

create_macd_1ong(symbol[, is_stocks]) MACD % L5 H%
create_macd_short(symbol[, is_stocks]) MACD %53 5K &

create_single_ma_Ilong(symbol, ma_name[,...]) FAIJL L LML
create_single_ma_short(symbol, ma_name[, FPAYJLZSI ML

)]

create_third buy_long(symboll, is_stocks]) g FR i = L £ SR G
create_third_sell_short(symbol[, is_stocks]) 4 FR il = 3225 S5 M%

deepcopy(x[, memo, _nil]) Deep copy operation on arbitrary Python objects.
dill_dump(data, file)

fregs_sorted(freqs) K & JE 5 EH P A, oo S AR
get_signals_config(signals_seq[, sig-  FBUESF N N S R E

nals_module])

get_signals_fregs(signals_seq) IREUFS IR K 28 J5 151 3%

read_json(file)

save_ json(data, file)

x_round(x[, digit]) FH 2 R iEE MV

create_cci_long

czsc.strategies.create_cci_long (symbol, is_stocks=False, **kwargs) — Position

CCI B fii 2 3 s

MEIRIE S R 35
1. https://czsc.readthedocs.io/en/latest/api/czsc.signals.tas_cci_base_V230402.html
2. https://czsc.readthedocs.io/en/latest/api/czsc.signals.bar_zdt_V230331.html

Parameters

2.12. czsc.strategies Module 371


https://czsc.readthedocs.io/en/latest/api/czsc.signals.tas_cci_base_V230402.html
https://czsc.readthedocs.io/en/latest/api/czsc.signals.bar_zdt_V230331.html

czsc, Release 0.9.51

* symbol AR (LAY
* is_stocks 2752 A It

» kwargs —JHANSH - base_freq: AR I - freq: {552 5 - cci_timeperiod: CCI J&
I - TO: B2 TO KM - interval: [&] [5) -G [R]FRIHA] - timeout: A7 H 37 B A

Returns

create_cci_short

czsc.strategies.create_cci_short (symbol, is_stocks=False, **kwargs) — Position

CCT FLfith 25 3 T ms
H BG5S RED) %

1. https://czsc.readthedocs.io/en/latest/api/czsc.signals.tas_cci_base_V230402.html
2. https://czsc.readthedocs.io/en/latest/api/czsc.signals.bar_zdt_V230331.html

Parameters
* symbol R
* is_stocks G E AL

» kwargs At S - base_freq: FREGE I - freq: 559 - cci_timeperiod: CCI J&
W] - TO: B2 TO KM% - interval: [w] [0] FF-G 8] FE BE] - timeout: AR H 37 15 [A]

Returns

create_emv_long

czsc.strategies.create_emv_long (symbol, is_stocks=False, **kwargs) — Position

EMV Z 35

Parameters
* symbol HRI1HE
« is_stocks 212 A Ik
* kwargs —HAMSE
— base_freq: J:AiliZ% 5
- freq: {7525
- TO: J2 752 TO 5

Returns
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create_emv_short

czsc.strategies.create_emv_short (symbol, is_stocks=False, **kwargs) — Position

EMV 753k 5

Parameters
* symbol HRIF Y
e is_stocks 2 A%
+ kwargs —HAh S5
— base_freq: JAlZEH
- freq: {554
- TO: }2 752 TO 5k

Returns

create_macd_long

czsc.strategies.create_macd_long (symbol, is_stocks=False, **kwargs) — Position

MACD Z 35

https://czsc.readthedocs.io/en/latest/api/czsc.signals.tas_macd_base_V230320.html

Parameters
* symbol —FRiHH
+ is_stocks 272 A K
» kwargs —HANS4] - base_freq: FAE B - freq: {5525 - max_overlap: i KEE
R - TO: 2152 TO g

Returns

create_macd_short

czsc.strategies.create_macd_short (symbol, is_stocks=False, **kwargs) — Position
MACD 753k 5 &

https://czsc.readthedocs.io/en/latest/api/czsc.signals.tas_macd_base_V230320.html

Parameters
* symbol R
+ is_stocks E%&5E A K

* kwargs —HAhSE
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Returns

create_single_ma_long

czsc.strategies.create_single_ma_1long (symbol, ma_name, is_stocks=False, **kwargs) — Position
PRI 2 SRS

https://czsc.readthedocs.io/en/latest/api/czsc.signals.tas_ma_base_V230313.html

Parameters
¢ symbol —
* ma_name —
* is_stocks -
* kwargs —

Returns

create_single_ma_short

czsc.strategies.create_single_ma_short (symbol, ma_name, is_stocks=False, **kwargs) — Position
PRI 2 23 LS
https://czsc.readthedocs.io/en/latest/api/czsc.signals.tas_ma_base_V230313.html

Parameters
* symbol —HRiii%
* ma_name LR, U SMA#5
» is_stocks 72 A%
* kwargs —HAMZH

Returns

create_third_buy_long

czsc.strategies.create_third_buy_long (symbol, is_stocks=False, **kwargs) — Position
P = S 4 LSRR
https://czsc.readthedocs.io/en/latest/api/czsc.signals.cxt_five_bi_V230619.html https://czsc.readthedocs.io/en/

latest/api/czsc.signals.cxt_three_bi_V230618.html

Parameters
* symbol HRI1 M fiE

» is_stocks 72 A%
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* kwargs —HAhS%
— base_freq: F:iHZ 5
~ freq: {5590
- TO: ;21572 TO 5%

Returns

create_third_sell_short

czsc.strategies.create_third_sell_short (symbol, is_stocks=False, **kwargs) — Position

2 PR = 32 23 K A

Parameters
* symbol HRI1 Y
+ is_stocks 22 A K
» kwargs —HAZEL
— base_freq: FLREZ% H
- freq: 5590
- TO: 21552 TO g

Returns
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2.12.2 Classes

ABC()

BarGenerator(base_freq, freqs[, max_count, ...

CzscJdsonStrategy(**kwargs)
CzscStrategyBase(**kwargs)
CzscStrategyExample2(**kwargs)

CzscTrader([bg, positions, ensemble_method])

Event (operate, factors, signals_all, ...)

Factor(signals_all, signals_any, ...)

Operate(value)

Position(symbol, opens|, exits, interval, ...])

RawBar(symbol, id, dt, freq, open, close, ...)
Signal([signal, score, k1, k2, k3, v1, v2, v3])

datet ime(year, month, day[, hour[, minute[, ...)
timedelta
tgdm(*_, **_)

Helper class that provides a standard way to create an

ABC using inheritance.

% A Json BL () Positions 5if 57 B KA1

BRI AZ 5 R I B -

4% A Positions g5 1 K HE B 8

8 PP R R M BRAE 2 22 G BB ST A2 S R
(S5 Z SRS AT A T)

An enumeration.

J5hh K &TE

The year, month and day arguments are required.
Difference between two datetime values.

Decorate an iterable object, returning an iterator which
acts exactly like the original iterable, but prints a dynami-

cally updating progressbar every time a value is requested.

CzscJsonStrategy

class czsc.strategies.CzscJIsonStrategy (**kwargs)

Bases: CzscStrategyBase

L& A Json BLE[Y Positions 5f5¢ LIS A1) 2

PATZ

1. 5 X CzsclsonStrategy 2, FH4kiK [ CzscStrategyBase ., X258 0] DA 15X 1% A Json Jit & 1% Positions

He5e S B -

2. BrpsE LT 44 A positions fYJEM:, {1 @property 2505 Hpric h H i@ k.
3. 1 positions JEPET) getter J5ikrh, PATLL T HRfE:

o J\ self.kwargs =ML 3R EE A files_position” P, FRRF LMK 2R3 4 files,

X B self kwargs 7] GE 210

A SEBIZIE I e A SR A Ty B E A — A

376
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T, AP TR CE SO RS

o fi [ self kwargs.get 7 ¥E3REUEE A" check_position” I{E, FHi%xBEERAE N True, BH
MRAE 2572 5 check. X AMEH] T € /& 75 %) JSON 50 g #E4T MDS A5

& self.load_positions(files, check) Jji:, FFRMIILLEN. XA ikl e M AR

CzscStrategyBase W1 24k& ity i1,
P AHC B S o 8 SRS o K5 SO P RAIA I AR B A E I S UL 1 4% T

FEAR BN Fr R w1 32
BBH
files_position: DA json SCAEREHISRRS, B4 json TR Y — NSRS B B check_position: J275
X} json FEE MG HEAT MDS #55:, BRIAK True

Attributes Summary

positions KR 51 3R

Attributes Documentation

positions

CzscStrategyBase

class czsc.strategies.CzscStrategyBase (**kwargs)

Bases: ABC

TR A2 5 M P B3R
L S5y Wt R VA B2 it xR PR 25
K s 5113
LofE s SR E.
FroHem s

Sl

Attributes Summary

base_ freqg HEht K 265 A

fregs K £k J5 35 %
signals_config Rofa s S8 E
sorted_fregs HEGF P17 K 268 151 %
symbol Ry

unique_signals B R RIE T G555 R
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Methods Summary

backtest(bars, **kwargs)

check(bars, res_path, **kwargs)
dummy(sigs, **kwargs)
init_bar_generator(bars, **kwargs)
init_trader(bars, **kwargs)
load_positions(files[, check])
positions()

replay(bars, res_path, **kwargs)

save_positions(path)

25 22 5 SR P 5 5 2 A5 1A
G5 A A T SR [l

{5 FH SReme e A B4 —1~ BarGenerator X4
6 A SR a2 LR AL —> CzscTrader %52
B SO on ks o

e R g5 2%

A2 5y RWE A2 7y 3 R ik

PRAERF O SR L

Attributes Documentation

base_freq

HLAh K 2 JA 1
fregs

K 2L JH 151 3%
signals_config

o ES SR E
sorted_fregs

HESF 71 K 2R Ji 1512
symbol

SEG AR
unique_signals

A5 O 5SRs HAL S (75 5113

Methods Documentation

backtest (bars: ListfRawBar], **kwargs) — CzscTrader

check (bars: ListfRawBar], res_path, **kwargs)

K A2 5 kel h A5 5 2 5 IR Al
Parameters

» bars —EillFH K £

378
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» res_path 4R H%

* kwargs -bg CL & iR k47 1) BarGenerator Xf5:, 15AE AT bg, NJZH sdt
Fln ZH sdt WILRALTFAG H I n WA 1 sy K 80t

Returns
dummy (sigs: List[dict], **kwargs) — CzscTrader
(o6 J A 5 A AT S [l )
Parameters
sigs {7547, —fitd generate_czsc_signals R AT IO 45 SR GEAT

Returns

SE BLSREN 1130 J5 (%) CzscTrader X 42
init_bar_ generator (bars: ListfRawBar], **kwargs)

15 FH S 8 AT HR AL —1> BarGenerator X4
PRBA T2 5 -

o VAR H SR RIS E LRI AL—> BarGenerator %142, BarGenerator & | F-2E i K £k
BiEn.

* S0 bars FR BRI K S, **kwargs I THCBOMNY X8 F 24K

o WG, HIEIREUT EAE K KRR, AT 2N E LR ML iR BarGenerator Xif
BIEAN.

o WG, RIEERER S ETEHT R RIRSI RS, B B RRSK

o WA 14 A BarGenerator Xf5:, MIMRHEAL AR K 28800 H AL 2 508 38— 3
BarGenerator X} 4, H-ff F#4> K BRI RIL T . & F W K L8818 H T trader 4] 11k
X[

o WAL AT BarGenerator X4, WIS—LelrFHA, MG AR K &8s 5280
BarGenerator %] 4217455 & #B—2k, I H. BarGenerator ) end_dt ;& datetime 2581, SR)5,
& AE BarGenerator [1¥) end_dt 2 51 K £e5# .

* /5, &[] BarGenerator XY R A4 N K L&

Parameters
» bars —EillFH K £

* kwargs —bg B 2W i1 i1 BarGenerator %42, {HAE AT bg, NZHE sdt
A n S50 sdt WG IR H I n iR E/ ) K S8l

Returns
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init_trader (bars: List{RawBar], **kwargs) — CzscTrader

15 R € AU AL —A CzscTrader X4

R XA ITA R ORI sdt 2515 (65 18 ORI GATAER GRS SE BN, v bA
FIHR PR AR A B 2 [l A e A

PR T2 5 -
o B¢, EiE U init_bar_generator Jy VAT E £ W I 1L 1Y BarGenerator X} 4 A4 R K
R

« 5, BRI A CzscTrader X4, Ff BarGenerator X} 5. RIS HREE V. 25 (55l
ERREE D S S 50% i3 45 CzscTrader A 1S pREL

o B, R K &5 dax] CzscTrader X4 it ATwI A4k, @1t trader.on_bar(bar) Jy
VEAb B K 2R Ed .

o e, RPIWIGRASE L) CzscTrader X4 .

Parameters
» bars — 5l H ] K 2%

* kwargs -bg AW AL BarGenerator X[4¢, HIRAEAT bg, MIZHE sdt
1 n S5 sdt WIEAALIFAR H I n 13RI/ K G50

Returns

SERCRIEAI R 1E JF H) CzscTrader X4

load_positions (files: List, check=True) — List[Position]
AT S R £ S

Parameters
« files DA json M LRAFHIRFO MG L5 =
e check 25K MD5 {5, BRiAN True

Returns

FEO SRS 51 %

abstract positions () — List[Position]

Frer g 51k
replay (bars: List/[RawBar], res_path, **kwargs)

A2 5 SR A2 Zy i R [T

RN T

o LB T A G R AL 7y i R ik . B2 Bal IR K 2e8idis . 49R H R ARSI
KEEFSHUAENEA
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o G, B refresh 280, WIHEH True, WA shutil.rmtree M5k EAFAE IS5 H 5% .
« g, ERELGRAZEECALE, ARG REES. WREREFERA TS, W

nR— AR IR,
o JE T os.makedirs G EHEEH H S, HIARH SRTEAE.
« 45, Vi init_bar_generator J;¥A ¥ 451k BarGenerator X5, H-#EATAH BRI IR ERAE

o QI#—A~ CzscTrader X4, H-¥WI1UH1LIRY) BarGenerator X142 . FH ORISR EE UL, 2515
S E A D S SR L i 4y CzscTrader AOFA TS pREL

o EAFF ORI BT N A H 5K
o ST K ZREHE, Y trader.on_bar(bar) J5 A AT —HR K AR .

o FERH K Bl B Se R, R i AR SR IR0, JF ELERFEAIE D2 1555 5 i

K Zefryint ] —3 .
RA EE, WA B Y A HTML 30444, F598 i trader.take_snapshot(file_html) J5 %

A T PR
o WJE, WENRFORE, IORHIHEER, Sl aitRN. ZRERIN, RIS,

Parameters
» bars —E il K £
» res_path %5 HF

e kwargs —bg B 2WIH1L I BarGenerator %42, WHAE AT bg, NZEE sdt
Al n BH0sdt BRI IR H 9 n W) iR /s K 2650 refresh J2 75 Rl 4558 H
e

Returns

save_positions (path)
PRAFHF G R L

Parameters
path 45 pgfE

Returns

None
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CzscStrategyExample2

class czsc.strategies.CzscStrategyExample2 ( **kwargs)

Bases: CzscStrategyBase

{LA% A Positions jt5¢ il 4 W& A1) 3

Attributes Summary

positions Fr R mg 1=

Methods Summary

create_pos_al)

create_pos_b() M json {4 / dict Hil#E; Position

Attributes Documentation

positions

Methods Documentation

create_pos_a ()

create_pos_b ()
M json 34 / dict Hlii#E; Position
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384 Chapter 3. Indices and tables
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method), 339
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add_df_table () (czsc. WordWriter method), 122
add_heading () (czsc.utils. WordWriter method), 347
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add_kline () (czsc.utils.KlineChart method), 341
add_macd () (czsc.KlineChart method), 99

add_macd () (czsc.utils.KlineChart method), 341

add_marker_indicator () (czsc.KlineChart
method), 100
add_marker_ indicator () (czsc.utils.KlineChart

method), 342
add_page_break ()
347
add_page_break () (czsc. WordWriter method), 122

(czsc.utils. WordWriter method),

add_paragraph () (czsc.utils. WordWriter method),
347

add_paragraph () (czsc. WordWriter method), 122

add_picture () (czsc.utils. WordWriter method), 347

add_picture () (czsc. WordWriter method), 122

add_scatter_indicator () (czsc.KlineChart
method), 101
add_scatter_indicator () (czsc.utils.KlineChart

method), 343
add_sma () (czsc.KlineChart method), 102
add_sma () (czsc.utils.KlineChart method), 344

INDEX

add_title () (czsc.utils. WordWriter method), 348
add_title () (czsc. WordWriter method), 123
add_vol () (czsc.KlineChart method), 102
add_vol () (czsc.utils.KlineChart method), 344
adtm_up_dw_line_V230603 () (in module
czsc.signals), 135
agg_statistics () (czsc. PairsPerformance method),
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agg_statistics ()
method), 298

agg_to_excel () (czsc.PairsPerformance method), 106

(czsc.traders. PairsPerformance

agg_to_excel ()
method), 298
AliyunOSS (class in czsc), 65

(czsc.traders. PairsPerformance

AliyunOSS (class in czsc.utils), 331

amv_up_dw_line_V230603() (in module
czsc.signals), 136

analyze () (czsc.SignalPerformance method), 116

analyze () (czsc.utils.SignalPerformance method), 346

angle (czsc.objects.BI attribute), 357

asi_up_dw_line_V230603()

(in module

czsc.signals), 136

B

backtest () (czsc.CTAResearch method), 70

)
backtest () (czsc.CzscStrategyBase method), 79

) (czsc.sensors.CTAResearch method), 277
)

(czsc.strategies. CzscStrategyBase method),

(
(
backtest (
backtest (
378
backtest () (czsc.traders. WeightBacktest method), 305
backtest () (czsc. WeightBacktest method), 119
bar_accelerate_V221110 ()

(in module

czsc.signals), 137
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bar_accelerate_V221118() (in module
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bar_accelerate_V240428 () (in module
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bar_amount_acc_V230214 () (in module
czsc.signals), 139
bar_big_so0lid_v230215() (in module
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bar_bpm_V230227 () (in module czsc.signals), 140
bar_break_v240428 () (in module czsc.signals), 141
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bar_eight_v230702 () (in module czsc.signals), 142
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(in module

bar_fake_ break V230204 () (in module
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bar_limit_down_V230525() (in module
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bar_plr_v240427 () (in module czsc.signals), 146

bar_polyfit_v240428 () (in module czsc.signals),
147
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czsc.signals), 148

module
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148

bar_section_momentum_ V221112 () (in module
czsc.signals), 149

bar_shuang_fei_Vv230507 () (in module
czsc.signals), 150

bar_single_Vv230214 ()
150

bar_single_V230506 ()
151

bar_time_V230327 () (in module czsc.signals), 152

(in module czsc.signals),

(in module czsc.signals),

bar_tnr_v230629 () (in module czsc.signals), 152
bar_tnr_v230630 () (in module czsc.signals), 153
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bar_window_std_vV230731 () (in module

czsc.signals), 159
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164
byi_second_bs_Vv230324 () (in module
czsc.signals), 164
byi_symmetry_zs_V221107 () (in module

czsc.signals), 165
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cal_break_even_point () (in module czsc.objects),
355
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method), 74
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cat_macd_Vv230520 () (in module czsc.signals), 166
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300
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czsc.traders), 280
combine_holds_and_pairs () (in module czsc), 21
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config_to_keys () (czsc.SignalsParser method), 116
config_to_keys ()

method), 302
coo_cci_V230323 () (in module czsc.signals), 168

coo_kdj_v230322 () (in module czsc.signals), 169
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coo_sar_V230325 () (in module czsc.signals), 170
coo_td_V221110 () (in module czsc.signals), 170
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method), 382
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create_single_ma_short () (in module
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create_single_signal () (in module czsc.utils),
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cross_sectional_ranker () (in module czsc.utils),
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177

cxt_bi_end_ V230324 () (in module czsc.signals),
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178
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cxt_first_sell V221126() (in module
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czsc.signals), 189

cxt_seven_bi_V230620 () (in module czsc.signals),

190

cxt_third_bs_V230318 () (in module czsc.signals),
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cxt_third_bs_Vv230319() (in module czsc.signals),
191
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CZSC (class in czsc), 72
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CzscJsonStrategy (class in czsc), 74
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CzscStrategyBase (class in czsc), 78
CzscStrategyBase (class in czsc.strategies), 377
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D (czsc.enum.Mark attribute), 352

D (czsc.Freq attribute), 96

daily_basic () (czsc.data. TsDataCache method), 10

daily_basic_new () (czsc.data. TsDataCache
method), 10

daily_performance () (in module czsc), 24

daily_performance () (in module czsc.utils), 313

daily_return (czsc.traders. WeightBacktest attribute),
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daily_return (czsc. WeightBacktest attribute), 119

DataClient (class in czsc), 86

DataClient (class in czsc.utils), 336

dd (czsc.objects.ZS attribute), 369

dd (czsc.ZS attribute), 124
delete_file () (czsc.AliyunOSS method), 66
delete_file () (czsc.utils. AliyunOSS method), 332

dema_up_dw_line_V230605 () (in module
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dill_dump () (in module czsc), 25
dill_dump () (in module czsc.utils), 314
dill_load () (in module czsc), 25
dill_load () (in module czsc.utils), 314

Direction (class in czsc), 87

Direction (class in czsc.enum), 349

discretizer () (in module czsc.sensors), 274

disk_cache () (in module czsc), 25

disk_cache () (in module czsc.utils), 314

DiskCache (class in czsc), 88

DiskCache (class in czsc.utils), 337

Down (czsc.Direction attribute), 87

Down (czsc.enum. Direction attribute), 349

download () (czsc.AliyunOSS method), 67

download () (czsc.utils. AliyunOSS method), 332

download_folder () (czsc.AliyunOSS method), 67

download_folder () (czscutils.AliyunOSS method),
332

dummy () (czsc.CTAResearch method), 71

dummy () (czsc.CzscStrategyBase method), 79

dummy () (czsc.sensors.CTAResearch method), 277
dummy () (czsc.strategies.CzscStrategyBase method), 379

DummyBacktest (class in czsc), 89

DummyBacktest (class in czsc.traders), 296

dump () (czsc.Event method), 90

dump () (czsc.Factor method), 94

dump () (czsc.objects.Event method), 359
dump () (czsc.objects.Factor method), 362
dump () (czsc.objects. Position method), 364
dump () (czsc.Position method), 107

E

edir (czsc.objects.ZS attribute), 369
edir (czsc.ZS attribute), 124
edt (czsc.objects.ZS attribute), 369
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edt (czsc.ZS attribute), 124
empty_cache_path () (in module czsc), 26
empty_cache_path () (in module czsc.utils), 314

emv_up_dw_line_V230605 () (in module
czsc.signals), 196
er_up_dw_line_V230604 () (in module

czsc.signals), 196
evaluate () (czsc.objects.Position method), 364
evaluate () (czsc. Position method), 107
evaluate_holds ()
364
evaluate_holds () (czsc.Position method), 107

(czsc.objects. Position method),

Event (class in czsc), 90

Event (class in czsc.objects), 359
EventMatchSensor (class in czsc), 91
EventMatchSensor (class in czsc.sensors), 278
execute () (czsc. DummyBacktest method), 89

execute () (czsc. ExitsOptimize method), 93

)

)
execute () (czsc.OpensOptimize method), 104
execute () (czsc.SignalAnalyzer method), 115
execute () (czsc.traders.DummyBacktest method), 296
execute () (czsc.traders. ExitsOptimize method), 297
execute () (czsc.traders.OpensOptimize method), 297
execute () (czsc.utils.SignalAnalyzer method), 345

ExitsOptimize (class in czsc), 92

ExitsOptimize (class in czsc.traders), 297

F

F1 (czsc.enum.Freq attribute), 351
F1 (czsc.Freq attribute), 96

F10 (czsc.enum.Freq attribute), 351
F10 (czsc.Freq attribute), 96

F12 (czsc.enum.Freq attribute), 351
F12 (czsc.Freq attribute), 96

F120 (czsc.enum.Freq attribute), 351
F120 (czsc.Freq attribute), 96

F15 (czsc.enum.Freq attribute), 351
F15 (czsc.Freq attribute), 96

F2 (czsc.enum.Freq attribute), 351
F2 (czsc.Freq attribute), 96

F20 (czsc.enum.Freq attribute), 351
F20 (czsc.Freq attribute), 96

F 3 (czsc.enum.Freq attribute), 351

F 3 (czsc.Freq attribute), 96

F30 (czsc.enum.Freq attribute), 351

F30 (czsc.Freq attribute), 96

F4 (czsc.enum.Freq attribute), 351

F4 (czsc.Freq attribute), 96

F'5 (czsc.enum.Freq attribute), 351

F'5 (czsc.Freq attribute), 96

F 6 (czsc.enum.Freq attribute), 351

F 6 (czsc.Freq attribute), 96

F 60 (czsc.enum.Freq attribute), 351

F 60 (czsc.Freq attribute), 96

Factor (class in czsc), 93

Factor (class in czsc.objects), 361

fake_bis (czsc.objects. Bl attribute), 357

FakeBI (class in czsc.objects), 362

fast_slow_cross () (in module czsc.utils), 315

feature_adjust () (in module czsc), 26

feture_cross_layering () (in module czsc), 26

file_exists () (czsc. AliyunOSS method), 67

file_exists () (czsc.utils. AliyunOSS method), 333

find_most_similarity () (in module czsc), 27

find_valuable_signals () (czsc.SignalAnalyzer
static method), 115

find_valuable_signals ()
(czsc.utils.SignalAnalyzer static method), 345

finished_bis (czsc.analyze.CZSC attribute), 128

finished_bis (czsc.CZSC attribute), 72

FixedNumberSelector (class in czsc), 94

format_standard_kline () (in module czsc), 28

format_standard_kline () (in module czsc.utils),
315

Freq (class in czsc), 94

Freq (class in czsc.enum), 349

freq_end_time () (in module czsc), 28

freq _end_time () (in module czsc.utils), 315

freqgs (czsc.CzscStrategyBase attribute), 79

freqgs (czsc.strategies.CzscStrategyBase attribute), 378

freqs_sorted () (in module czsc), 28

freqs_sorted () (in module czsc.utils), 316

FX (class in czsc.objects), 360

fx_1ist (czsc.analyze.CZSC attribute), 128
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fx_1ist (czsc.CZSC attribute), 72

G

G (czsc.enum.Mark attribute), 352
generate_czsc_signals () (in module czsc), 29
generate_czsc_signals () (in module
czsc.traders), 283
generate_symbol_signals ()
(czsc.SignalAnalyzer method), 115
generate_symbol_signals ()
(czsc.utils.SignalAnalyzer method), 345
get () (czsc.DiskCache method), 88
get () (czsc.utils. DiskCache method), 338
get_all_ths_members () (czsc.data.TsDataCache
method), 10
get_all_weights ()
method), 111
get_all_weights () (czsc.traders.RedisWeightsClient
method), 300

get_bi_change_th () (in module czsc.envs), 353

(czsc. Redis WeightsClient

get_cache_with_default () (czsc.objects.BI
method), 358

get_dates_span () (czsc.data. TsDataCache method),
10

get_dir_size () (in module czsc), 30

get_dir_size () (in module czsc.utils), 316

get_ensemble_pos () (czsc.CzscTrader method), 83

get_ensemble_pos () (czsc.traders.CzscTrader
method), 293

get_ensemble_weight () (czsc.CzscTrader method),
84

get_ensemble_weight ()
method), 293

get_ensemble_weight () (in module czsc), 30

(czsc.traders.CzscTrader

get_ensemble_weight () (in module czsc.traders),
284
get_event_csc()
92
get_event_csc()
method), 278
get_file_stream() (czsc.AliyunOSS method), 67
(czsc.utils. AliyunOSS  method),

(czsc. EventMatchSensor method),

(czsc.sensors. EventMatchSensor

get_file_stream()

333
get_function_name () (czsc.SignalsParser method),
117
get_function_name ()
method), 303

get_heartbeat_time () (in module czsc), 31

(czsc.traders.SignalsParser

get_heartbeat_time () (in module czsc.traders),

284
get_hist_weights () (czsc.Redis WeightsClient
method), 111

get_hist_weights ()
(czsc.traders. Redis WeightsClient
300

get_index_beta () (in module czsc.sensors), 274

method),

get_intraday_times () (in module czsc), 31
get_intraday_times () (in module czsc.utils), 316
get_keys () (czsc.RedisWeightsClient method), 111
get_keys ()
300
get_last_times () (czsc.RedisWeightsClient method),
111
get_last_times()
method), 300
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