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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],
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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
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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

Chapter 2. czsc api


https://tushare.pro/document/2?doc_id=25
https://tushare.pro/document/2?doc_id=259

czsc, Release 0.9.57

ths_member (ts_code)

AR FEMIAE 5 73 B

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

adjust_holding weights(df[, hold_periods])

cal_trade_ price(bars[, decimals])
calculate_bi_info(bars, **kwargs)
check_abnormal_volume(df, **kwargs)
check_freqg_and_market(time_seq[, 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_name[, redis_url, ...])
combine_dates_and_pairs(dates, pairs, ...)
combine_holds_and_pairs(holds, pairs, ...)
create_grid_params([prefix, multiply])
cross_sectional_ic(dff, x_col, y_col, method])
cross_sectional_ranker(df, x_cols, y_col, ...)
cross_sectional_strategy(df, factor,
**kwargs)

daily_performance(daily_returns, **kwargs)
dill_dump(data, file)

dill_load(file)

disk_cache([path, suffix, ttl])

H4f hold_periods {54 TE £ 11 weight 41) , [ik] 2 1]
(L REN

THAZE R A EL A R 1 K B2 2 ks
TR RHIE

o A R AL A &

oA )P A 2 5 A R — i, 2 A RT3
KA R A AAE high < low HYTE DL .

o 2 e A A E AR A R MR R T
A BER R K AR IR RS, fibE S
VlERE SRV

THREA R K &b .

52 A I

I3 SRS i A 3

AR A B BRI BRI SRS~ 22 5y A T 40 B
S AR SRS 152 5 HEA T 70

A1) 7 grid search S5 2H &

437 df o x_col Al y_col # ik HIAH XM (IC)
BT 4y

MR ER T TR s A1 G

R A ERATT AR H e B 1 45 I b

GATReide, KR AiditE

continues on next page
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Table 1 - continued from previous page

empty_cache_path()

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

feature_returns(df, factor[, target])
feature_sectional_corr(df, factor[, target, ...])
feature_to_weight(df, factor, positive, **kwargs)
fernet_decrypt(data[, key, is_dict])
fernet_encrypt(data[, key])
feture_cross_layering(df, x_col, **kwargs)
find most_similarity(vector, matrix[, n, met-
ric])

format_standard_kl1ine(df, freq)

freq_end_t ime(dt, freq[, market])

fregs_sorted(fregs)
generate_czsc_signals(bars, signals_config)
generate_fernet_key()

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, ¥*kwargs)
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)

FALARE R R XPRFAE ST AR, fEHAT SR AL
HAE X

UE SRR R e e

VA TR A e (IC)

IS R e oA A

FR AR

TN SCA 7 4t

Xt PR P ) A _E b AT 20 = AL B

TR R AR ALY n A

R A AR IE K LHdily CZSC FrifE £ 4514 RawBar
LB

A 5B TTAR IR Y ZRIR de X 1) K 4RI 450
IR TR]

K &S RHFH 58, B oo @5l
i [f CzscSignals 4 ({55

H: 1 Fernet key

PHH TN, BfiL: Bytes

##HL CzscTrader H BT A positions ## I method Jyy54E
L e HA

ARIBUREME 1) f Jr— U Lok o [

BRI E T 10 52 55 W [) B

FHL python I A S {47 Y namespace
IREUE S5 RN 155 R AL

REUE S HFRT A K R 5112
FRHX Redis H SR TCEE
ARIUR IS 115 A

AREGHEE 2 EIECE di ASICRITET n oER
AREAS H U2 T8 BT 22 5 H
PGS AP E X ITH (R 5513%
AREUEE URL Hdfad 1 kD
RS O R AR,
NEFFOPERN

WL FAFHE AR, K. R
BB, ol FmAL & TR £k
SFPEZEA T T e

continues on next page
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Table 1 - continued from previous page

is_trading_date([date])
is_trading time([dt, market])

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

mac_address()

max_sharp(df[, weight_bounds])
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_coll, n])
optuna_good_params(study[, keep])
optuna_ study(objective[, direction, n_trials])
overlap(df, col, **kwargs)

prev_trading date([date, n])
print_df_sample(df[, n])

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

read_ json(file)

remove_beta_efrfects(df, ¥*kwargs)
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, **kwargs)

HIWT R 25 H

HIWTHE 5 I TR] 2 A5 2 52 5y It A]

AR T E S YR, A S e 4l
A R

ARIUAHL MAC Hihl:

KL HIH A

ST HHE I R Rt . B
RECARKES N %25 H

PRUEAL A -5 i AR e MR IE 4K
WrtrifEfe: gife, REtniElk

Xt 16 S B A T U — A AL B

AR optuna (EALEE R R S4L

{1 optuna FEATZELIL

45 df Al col, T col HrAMIRIME Y TESE th BLIKEL
HREGE RS NS H

PSI A RUE PESEAR , SERAE A (R 0 A 9 73
fhAefe

Z:% beta X PR T 52 1

25 78 1 K REIE TR R H AR A K 285
Rk B e Bdinie e H 2, PAEREST H &40 51
() 53

Bl TE KU 2 7 )

HEFRE A
RN T 5 BAH K R 5L

AR S H ek

HWHE TR S —1E

HRIFHR S 3 i 5L

RF SRS HEA

X BT B —1k,

HEF IR SRR

Xif 8 A TR Bl tanh 25

WCE R E URL Hffa % DAY FEIERS , R —ailas R
s BB E— U RIA]

continues on next page
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Table 1 - continued from previous page

show_code_editor([default])
show_cointegration(df, coll, col2, **kwargs)
show_correlation(df[, cols, method])
show_czsc_trader(trader[, max_k_num])
show_daily_return(df, ¥*kwargs)
show_drawdowns(df, ret_col, **kwargs)
show_event_return(df, factor, **kwargs)
show_factor_layering(df, factor[, target])
show_factor_returns(df, x_col, y_col)
show_rfactor_value(df, factor, **kwargs)
show_feature_returns(df, factor[, target])
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)
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_recent(df, **kwargs)
show_strategies_symbol(df, **kwargs)
show_symbol_factor_layering(df, x_coll,
y_col])

show_symbols_corr(df, factor[, target, method])
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(dc, dfh, res_path)
stoploss_by_direction(dfwl, stoploss])
subtract_ fee(df[, fee])
symbols_bi_infos(symbols, read_bars[, freq, ...])

I E E X Python {448 4%
RTINS E S P, DU BRI
H streamlit s AH

RGP IR 5y RO

J streamlit &R H k2§

N =9Ik &

S AT RS U AR R AR AR

fd1 i streamlit £ il R 43 )2 Ui 2 % 1A
fdi /] streamlit 7R R s %

R TE R AL

i streamlit 7R A -F s %

S MR O 2H A [l 5 R
JEFaE S H R HGER

JRTRFEAS N SRR BN L
PSI sy e 1k
IR RSN GT RdE

i Jf] streamlit J&&7~ 2 IC

JeeR g B H s R 0

F 7 18] 145 3 B A R s

JER 22 SR 22 it A H R R B - FORE SEA H
BRI N RS B

R 22 SR 22 it A H SRR R - Hem AR SR H I

i
il streamlit 22 i EAAARAY_E AR 123 2 W 2R &

JRTR AT S 0 A

IS b3 rolling 77 2T HRAT R %L

JENI e B TR AR PR MTAE R, DTk
guo

N AT RIEAE S

AR H a2

TE A B H LR AR
RO T7 T 1R 5

R B AP O 5 SRR T2 2k

TR ZAARI B EHRFE

continues on next page
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Table 1 - continued from previous page

top_drawdowns(returns, top]) SHTEOK MR, R MR mHR . . IRE
H . BEHRORE 52 R

twap(price, **kwargs) THEE S TR IAS P29

update_bbars(dal, price_col, numbers]) TEA E W) da Bl LB HASINETTE n AR bar () 2T
Wz 3|

update_nxb(df, **kwargs) TELRER df B IS n AR bar 1 Rt iiai
41

update_tbars(da, event_col) T Event J7 [Al{5 B A A R as

vwap(price, volume, **kwargs) TR ARG M

week 1y performance(weekly_returns) K BB R I R B 1) A TS A

welcome()

x_round(x[, digit]) 2 BTN

adjust_holding_weights

czsc.adjust_holding weights (df, hold_periods=1, **kwargs)
Hi4J hold_periods AR A £y weight 5], [ 7 [1] F 6 €
Mg

1. BRI EA B, [ EHE Q02 hold_periods, 4 hold_periods /i~ JH {013 3 — K G fir

Parameters
e df —pd.DataFrame, #%E, 2 /045 dt, symbol, weight, nlb %]

R df R R A 5 AR I 2R Q8 AN EORIN 2R E Ry, H2
nlb ZREARMAL 55 I 20 2 (B A e

* hold_periods —int, FlEfF Q] KTET 1; 1 FORE 25 B — R

Returns

pd.DataFrame

cal_trade_price

czsc.cal_trade_price (bars: List{RawBar] | DataFrame, decimals=3, **kwargs)
THRLZ R P EL R R KRB 152 5 kg
PREINA T2 -
L 56, MAEH AR bars ZEEA (41K DataFrame), §HA%4 4 DataFrame #45X, FRFHA7 ik
FEAS B df
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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 - J5ilf K 24k
Returns

ERFFIE

check_abnormal_volume

czsc.check_abnormal_volume (df, **kwargs)

G LR AT B A
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check_freq_and_market

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

WA R, A AT
RO

1.

2.

3.

TR freq TERFESNF A, R E R M freq F1” ERIN” VEATIHZEAL,
s freq 2’ 148, RS TS ISP B E] S 2] time_seq H .
PREL R “time_seq HP Y EA IR A, MR K R AR 2,

. BREOE [ “freq_market_times =i, T35 “time_seq VEELAYIR, FIR A% Y freq_x 1 “market .
A R BN PCEL RS, AR [E] None F17 ERIN7.

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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- BRI SRR UL A R U] K 2R base_freq, FHAGAL AR K 24 bars 2L IR THFHES . 2R

bars [P BE/NT 600, pRELE 2R .

. SR)G, PREVH )T generate_czsc_signals 5V, A Czsc (55, FIF4E RARTEAE df 1.
- BREEREGE df ThIPE RS s_cols, FHATERE—SIMMEM AR . K5, BRECRINA (S8

F signals %1 F 1,

. BRHCK bars 43 R4y, bars_left A1 bars_right, Jf3RHUE S Al E signals_config HH I freqs.
. BRI E—> BarGenerator X4 bg, FffiJ1] bars_left i) K &AWL E -

. BRI E—A> CzscSignals X4 ct, F14F bg FI{F T HCE signals_config NS L A

- RERIE A last_dt, TR MG TR E U L IR

. BREE T bars_right FPH)4E—R K 2, W T4 K 4, &% ctupdate_signals(bar) S 587 {%

o

TR AMET, AR ET K RS S n - R BRI A ZE(E KT delta_days, I H.

ZESE YA ES I, sRECRF AT HTML SCPF, RIS SNSRI, IF S lE
Sha— R LAY

Parameters
* bars Jflfi K £k
* signals_config - ZHRILH(HF 55
* delta_days I AH A5 2 8] 14 8] B K5k

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)

CEE U

Parameters
* path ZfF 3Rk
* subs FINHFE M T XFIAFR, QA None, W3 28 BEA Sk

20
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* recreate —& 7 B SCFIE, True i< 561 8 SO, False B A £ 5 A1 7
PELS

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.
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4. QUSSR H SRR ORAE PO 8 R A1ZE Sy Bt «

(i i os.makedirs 455 H 5.
¥ tp_old FYZE T 45 FARAT A Excel S0, TR JRIAS S WM xlsx
4 tp_new [GETTEE FARIER Excel SCHF, SCHF4 K7 AL IE A Xlsx”
K df_pairs FRIRERIF N Feather SCIF, SCIFANT UL IEAC 5 feather”

5. &1 tp_old Fil tp_new X%,

Parameters

Returns

holds -

AL S, FEB:
J853 HYRIESACAD nlb £5 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 H R
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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 AR, UAEE HIL @A, BHE. S, B H AT HES), REGIEL
PEan R

* x_cols —[H T4
* y_col —Jijli5 £
* kwargs —HAh 245

— 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, ¥] /-7 @& THT , ERIA False-[%)7
— copy: bool, J& 754 Ul df, True-#% D1, False- 4% Dl

Returns

df, A8 H 7 B HE R 571

cross_sectional_strategy

czsc.cross_sectional_strategy (df, factor, **kwargs)
MR P a2 =S 1A
Parameters

e df —pd.DataFrame, & [H 15| 8 HE, A1ELS dt, symbol, factor 71

+ factor str, K144 ¥k

* kwargs —
— factor_direction: str, K- J5'[1], positive BY negative
— long_num: int, ZLFFOHE
— short_num: int, 25305 &
— logger: loguru.logger, H it %48

Returns
pd.DataFrame, £, 7 weight 41| {4

2.2. czsc Package

25



czsc, Release 0.9.57

daily_performance

czsc.daily_performance (daily_returns, **kwargs)
SR BRI H s A 0 45 i
PREO R
LOESE, R AR H s 3ol NumPy 04, 45 € B2 8h float64 .

2. )5, BEAT—ARIVFI: AR e R A e bR 2 T e A, MR e, e
AR (EAR N 2 -

3. AR F et AR R K, AT B B R bR 5
o AR R = HERRIRAH/ AR R R KL * 252
o AR = NI RAYIIE / HUER R IPEZE * SRifEZRRS 252
o ORI = BT H e e s REUE - 231 H il R
o RIS = AFAlaR A/ BRI (WERBR BN A, MR ARG 751002 10)
o HEER = KT H U R0/ H IR B
o AEARRENER = Hilaa RpghRERE * AREERIIR S 252
o AEEHEE = R H UGB AR S
o [IHRURRS: = R IR/ ARl — iAo 1 AR A, 1-2 bRz, 2 PA B A

5
4. R TR EAEAEAE — Dy, SRR EAR AR, (B AH R A T AR
Parameters

* daily_returns - H IS ZREEE, #61: [0.01,0.02,-0.01,0.03,0.02, -0.02, 0.01,-0.01,
0.02,0.01]

e kwargs —JHAMS4L - yearly_days: int, 252, —FE1RZ 5 H AL

Returns
dict

dill_dump

czsc.dill_dump (data, file)
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dill_load

czsc.dill_load (file)

disk_cache

czsc.disk_cache (path: AnyStr | Path = PosixPath('/home/docs/.czsc’), suffix: str = pkl’, tl: int = -1)
GAracids, SCRZRB%X
Parameters

* path -~ 507 SCPF I AL B4R, BRIAON home_path, &> bR 2 28 77 SC 14 e Ky

path/func_name
e suffix -G G4, S pkl, json, txt, csv, xIsx, feather, parquet
o ttl -ZAFCHARON, A B

empty_cache_path

czsc.empty_cache_path ()

feature_adjust

czsc.feature_adjust (df: DataFrame, fcol, method, **kwargs)
FAAEJEE R B XPRRAESEATIRRE , (EHAF SR ORCERY E X
Parameters
* df —pd.DataFrame, {3 %5 450
e fcol —str, [HT514
s method —str, JH#& )5 V%
- KEEP: E %A 56 N TE /R A

- V230101: XA -FHEATR B X R EOTHE, S8EXF 7B 1) maxabs_scale #E4TIH—
., IS TRVATR BN X BB A5

— V240323: %R TR K RO, A EXF R TE ] scale + tanh #EATIH—1k,
I JE FVATR B K R A5

* kwargs —dict
— window: int, BB 11K/

— min_periods: int, /M2 JE 1]
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Returns
pd.DataFrame, #}# weight %)

feature_returns

czsc.feature_returns (df, factor, target="nlb', **kwargs)
THE D R A YA 2 6
Parameters
e df —pd.DataFrame, /402 dt. symbol. factor, target 3]
e factor —str, [N 174
* target -str, il H ARl et #4144
* kwargs —
— fit_intercept: bool, 2 &G AR, BRiA K False

Returns
pd.DataFrame, #14 returns %)

feature_sectional_corr

czsc.feature_sectional_corr (df, factor, target="nlb', method='pearson’, **kwargs)

THR PR A X (IC)

:param df : %5, DateFrame ¥4z :param factor: K144, —# KA F# JF3k19 % param target: H 53
4, —J& M nlb :param method: { ‘pearson’ , ‘kendall’ , ‘spearman’ } or callable

e pearson : standard correlation coefficient
« kendall : Kendall Tau correlation coefficient
e spearman : Spearman rank correlation

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

Return: df, res

B e fE IR R RLGER, e et A R ARG 45 2R
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feature_to_weight

czsc.feature_to_weight (df, factor, positive, **kwargs)

I 7 R A A R A
Ak B A
1. giRRAbse: KA E
2. scale 45, ¥IMEM O
3. maxabs_scale i [-1, 1]

Parameters
e df —pd.DataFrame, 1355 K151 i) £
e factor —str, K T4 4
¢ positive —bool, [ FE15 K1 HH T
* kwargs —
— window: int, 7T T KE, BHAN 1000
- min_periods: int, f/MTEE HKE, BLIAH 100

— q_threshold: float, 4 & B{E, ZRiAM 0.05

fernet_decrypt
czsc.fernet_decrypt (data: str, key: str | None = None, is_dict=False) — str
ik A
Parameters

* data 77 BRE R SCAR

 key —Fernet key must be 32 url-safe base64-encoded bytes. #i:{#{# Jf] generate_fernet_key()

HE
* is_dict @M AR
Returns
R S 1) SO
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fernet_encrypt

czsc.fernet_encrypt (data: dict | str, key: str | None = None) — str
TN SCAR 7
Parameters
* data -FREMMERSCAR. T
 key —Fernet key must be 32 url-safe base64-encoded bytes. {7 i generate_fernet_key()
A
Returns

TN JE Y SCA

feture_cross_layering

czsc.feture_cross_layering (df, x_col, **kwargs)
Xk PRl A N ) AT R T 7 R AL P
S
L ESEMSBR R 240 n, BAK 10,
2. HiPREE df 15 dt. symbol FIHEE R T4 x_col, BLAFRIER KT 70 E 4R .

3. MR A E—(ERCE KT 280, (U pd.qgeut sRECRE IR FRIUEAT 02, SR IR 84T 20
4.

4. AR T IR ME - ERCR N T TR0, IR TR ME AT HE Y, A (e
SRR 2 K

5. R REE R A FRFR B, ARRZER.
Parameters

o df N4, BdEREsl:

dt symbol factor01 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 %%

* kwargs —
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- n: pJEECE, BRAh 10
Returns

df, ZRINY x_col 4325

find_most_similarity

czsc.find_most_similarity (vector: Series, matrix: DataFrame, n=10, metric='cosine’, **kwargs)
A e AR I TR ALY A )
Parameters

» vector -1 4k|a) &, Series 4514

* matrix -2 4[4, DataFrame 514, f—%1 e — Nk, 5142 SRR

o n—int, R[] ALY n A1) &

* metric str, WWEAMMUEZR A,

— From scikit-learn: [ ‘cityblock’ , ‘cosine’ , ‘euclidean’ , ‘11’ , ‘12’ ,

)

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.

* kwargs —HAhZ4

format_standard_kline

czsc.format_standard_kline (df: DataFrame, freq: str)
R AEbRiE K il CZSC FrifE B4ty RawBar 51 5%

Parameters

o df FrifE K Z%d+, DataFrame 544

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
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» freq K £ 5|

Returns
list of RawBar

freq_end_time

czsc.freq_end_time (dt: datetime, freq: Freq | AnyStr, market="A }%') — datetime
A S ST HI SRR A BRI dt Xk Wi K2 JE U145 T I 1)
Parameters
* dt —datetime
» freq-Freq
» market —str, A A%ul ) Fe i BRIA

Returns

datetime

freqs_sorted

czsc.freqs_sorted (fregs)
K LFINGRHEF I RE, B— ook e a4

Parameters

freqs K Z 55L&

Returns

K L5112

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 i CzscSignals 4 ilif55
PRAIATIZ R
1. BRECHE Je ARSI signals_config HHAREITA Y fregs.

2. )5, BRECRHE S TS ITRITTR] sdt #4hy datetime JR2, HREIT 4RI TR Z AT K Lt 7 e 44

bars_left, JTFAGHHE 2 )50 K LEdE 4> By bars_right.,

3. G bars_right %, BIRCATFHIAIIAIZ 500 K Z8ds, BREa Kl — 0 ES, FFRbl— 2

DataFrame {2341 3=,
4. PRERE—1 BarGenerator X§42 bg, FH{#i ] bars_left 1) K ZeEa kWML E .
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5. eRELBIE-—> CzscSignals X452 cs, F#f bg A5 HLE signals_config /EHSHE A

6. PRAUE T bars_right HRYRE—IR K 4k, X T—MR K 2, 0N cs.update_signals(bar) S B8 {7
5, RO R SIS sigs S+,

7. fle, QR df ZHCN True, pRECRF _sigs $446 DataFrame Hfa&[0]; 1500, E#R (0] _sigs.

Parameters
* bars Al i ] K Z& 751
» signals_config {E5 R, #=\4F: 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’
‘Hg , ‘di’ :5, ‘ma_seq’ :(5,20), ‘th’ :100},
]
 sdt ~(FE IR
* init_n J{| T BarGenerator #J i b7 30l 1 K L4
o df 2R df A E SR LR, BRIA False

Returns
Gk
dgenerate_fernet_key

czsc.generate_fernet_key ()
H: 1 Fernet key

54T base64.urlsafe_b64encode(os.urandom(32))

get_dir_size

czsc.get_dir_size (path)

ARECH SR/, B Bytes
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get_ensemble_weight

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

L CzscTrader T4 positions I8 method 75358 W 2 J5 AL
PREO R
1. $KH trader $5(x(% H 444 DataFrame:
o WA E OO .
o FHEAOLERRFO S B4l DataFrame, &3 2] — 48 {A 1) DataFrame 1,
o RERFQFI T 24 s RO B TR
2. MR E I RALE
© WUROTER ARG, KRR OE BRI, RIS R T
© WERIPERRBUE FAFH (7 mean”.” max”.” min”.” vote”), HRHEARRAY TR AT EALE .
3. RME AW ZHFRM . BCEAIE ) DataFrame:
o RS B AR L HA A 51— BN DataFrame.
o G ARIE BN E] H ) DataFrame o
o RIS HIT . SZS AR . ALEFIH %) DataFrame fj 45 .

Parameters
e trader —CzscTrader i3 5 X4
¢ method —str or callable

LW, PEEASE: mean’ , ‘max’ , ‘min’ , ‘vote’ WA]PAE A H E LAY
B, BREUI K dict, key S position.name, value A position.pos, FEfil% A :

{ “ZRWIE A" 1, “ZLWEB 1, 2SR AT -1
* kwargs —

Returns

pd.DataFrame columns = [ ‘dt’ , ‘symbol’ , ‘weight’ , ‘price’ ]
p
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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, 8, 4, 3, 0, 14, 766931))
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, **kwargs)

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.

X A ANZASHL: globals() il locals() 43 A0 3E 24 B 42 JRy Al Jaiildn 44 2518) ;- [function_name] Jg&
—AFNE, AT EES AN TR B . XFEHUE S T s — P G AR AN )

HNE, REREEE.

4. f#H vars AR B F LR TE (EPRBEHep BT B9 A8 AT pi &) , B function_name X 1Y

FME, 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

42
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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, 8, 4, 3, 0, 14, 766926))
FWr e 2 se 5 H

is_trading_time

czsc.is_trading_time (dt: datetime = datetime.datetime(2024, 8, 4, 3, 0, 9, 883175), market="'A %)
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

mac_address

czsc.mac_address ()

FREAHL MAC Hiuhilk:

MAC #bdik (F1E: Media Access Control Address), B AELARD IR, AR R R ik (LAN
Address), PAKPIHuIE (Ethernet Address) =i#Hiiitik (Physical Address), Bi&— AN EHIIAM 24555
frERHNE. 75 OSI B . BB =R KRS IP Mk, 45— 24 eERe 2 M 157 MAC #iht. MAC
Hibk I TAEM G bR — MR, —GREEA —HZ MR, WM R 2F
—) MAC #udtt

Returns

AL MAC Hihil

max_sharp

czsc.max_sharp (df, weight_bounds=(0, 1), **kwargs)
KRB O A
i PyPortfolioOpt J&, F53L473E pip install PyPortfolioOpt
Parameters
* df —pd.DataFrame, t5 257 (1) H AR 400, index Sy H Y]

» weight_bounds —tuple, F{ E L], ERiA (0, 1), % EfficientFrontier [ weight_bounds
SZENRELT R B AN RPN ETEE, aJDMEA dict, 1 { “assetl” : (0, 0.5), “asset2”
£ (0.1,0.5))

* kwargs fﬁf@?ﬁ;‘@(
— logger: loguru.logger, Bki\ None, H ic%4%
— rounding: int, BRIA 4, A EE P8 AR/ EL

Returns

dict, B AL E
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net_value_stats

czsc.net_value_stats (nv: DataFrame, exclude_zero: bool = False, sub_cost=True) — dict
gt E M L aFE el . =
Parameters
 nv —HEESRE, KT
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

FIYLR : dt: 22 ) I [A] edge: BRI R, R BP cost: &2 5 B4R, B BP; HJikd,
TSRS AR, MERIAK 0

* exclude_zero el 0 IR OL, — B NI 0 IR L2 A it
i

* sub_cost 2GR NA

Returns

next_trading_date

czsc.next_trading_date (date=datetime.datetime(2024, 8, 4, 3, 0, 14, 766929), n=1)
REUR RS N ALy H

normalize_corr

czsc.normalize_corr (df: DataFrame, fol, ycol=None, **kwargs)
FREAL R 7 S Wi oM IE 4
TrEULI s X TR B 3 R RO, P IRDAR S K R BN TS
1. simple BT, VMR —E R ARKAG Bt ER , L0 (6 i R 2
2. rolling B, TR window S8k, A T RETRHE JEAH K10 514K
Parameters
e df —pd.DataFrame, Vo575 dt, symbol, price 51|, DA KK -T-%1
» fcol —str 514
« kwargs dict

— window: int, JE3hH 1R/
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— min_periods: int, f/N15

- mode: str, 1155 7%, rolling F R i VR shRHE A < 2481, simple /R i H 515 S
ETY

— copy: bool, £ il df

Returns

pd.DataFrame

normalize_feature

czsc.normalize_feature (df, x_col, **kwargs)
Hrpriifl: 48, RIETRMEL
B S
Lo H5e, AR T x_col RAAAERRRME, ARAFFEGRME, MHLH 4, PERB RIS
2. M kwargs ZHPIRIAE R LB q B9(E, BRIAK 0.05.

3. XAT AT R AR, BRI dt 4, SRS lambda e EOW AN AL IR TR T4 AL
B, Rl R H B (BT, FH scale sREIEATRRIESL .

4. FEALFR S T3 TR (FL4E J5 B DataFrame %% %5751

Parameters
* df —pd.DataFrame, %#
e x_col —str, HT%%4
* kwargs —
- q: float, #iRELLH, BRIA 0.05

Returns

pd.DataFrame, AbE 5 )5

normalize_ts_feature

czsc.normalize_ts_£feature (df, x_col, n=10, **kwargs)
X B[] 7 A B A T I — A A 3
Parameters
o df HFHER, WAHEE dtx_col 1, Horbrdt S HE, x_col A FH
» x_col [N T4
« nAREHE, BRIACH 10
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* kwargs —
- window: 7 1R/, ERIAA 2000
— min_periods: fie/MEAEE, BRIAH 300

Returns
df, %57 x_col_norm, x_col_gcut, x_col 4327

optuna_good_params

czsc.optuna_good_params (study: Study, keep=0.2) — DataFrame
BRI optuna fEALZE R IR AL S 4L
Parameters

* study —optuna.study.Study

* keep —float, {f B F LS HAYLLBI, BRIA 0.2 Q2R keep /NT O, NIHRELGILRE ; 2R

keep K10, NILRE keep ~S%04H

Returns
pd.DataFrame, I S 5415 %

optuna_study

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

il optuna FEATSELAL

overlap

czsc.overlap (df: DataFrame, col: str, **kwargs)
Z57E df Fl col, T col HHl [RIELAY LR H BRUEL
Parameters

e df —pd.DataFrame, £/ £ dt. symbol F col 5]

e col -str, i EITRIESE I BB S 44

» kwargs —dict, HAMZE
— copy: bool, 275§l df, ERIAK True
— new_col: str, 71 LR 4%, BRiAKH 7 {col}_overlap”
— max_overlap: int, iz K RVFIESHBIREL, BRIAK 10

Returns

pd.DataFrame
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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)
it
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

prev_trading_date

czsc.prev_trading_date (date=datetime.datetime(2024, 8, 4, 3, 0, 14, 766930), n=1)

REGE LA N A5 H

print_df_sample

czsc.print_df_sample (df, n=35)

psi

czsc.psi (df: DataFrame, factor, segment, **kwargs)

PSTREARASE SRR, SR AE A ] 7 FE A A Al
PSI= Y (SEFr 51 - FEE 5 ) * In(S2FR 5 1 / BE0E 5 H)
%2 ¢ https://zhuanlan.zhihu.com/p/79682292 R {5 B —RER RS 2 PEFE bR (PST) IR AJHAR M

Parameters

o df B, AT dt Al col B
e factor AT

48
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* segment FEA4]
* kwargs —

Returns

pd.DataFrame

read_json

czsc.read_json (file)

remove_beta_effects

czsc.remove_beta_effects (df, **kwargs)
23 beta Xf AT 520

Parameters

e df —DataFrame, ${#%, Y7045 dt. symbol, factor F/ betas 7]

* kwargs —
— factor: str, K T%144
— betas: list, beta 51|44 %) 3

— linear_model: str, £ VAR | W% ridge. linear B lasso

Returns

DataFrame

resample_bars

czsc.resample_bars (df: DataFrame, target_freq: Freq | AnyStr, raw_bars=True, **kwargs)

4R E ) K R BB R H AR VI K 88

PR BT

1. A HARJE Y “target_freq iR BRI T I 258,
2. BIN—AH51 freq_edt, FoRBEAEE SO R H bR IH A 45 SR ]

3. HRAE freq_edt MBI T4, H XM HEARIATRA, 153 H AR K 280

4. HERG|, HFEEREN.

5. MY raw_bars 24, PRI ARERAL: QRN True, Heffl RawBarXF R ; WISRN False, H

$#3iR [n] DataFrame,

6. N4 “drop_unfinished 2%k True, MHFRERG—HMHRA A K £.
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Parameters
e df -

EE K 28, U F5: symbol, dt, open, close, high, low, vol, amount, Ff

Bl r
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 - HFrJEH)

* raw_bars 2R K 751545l RawBar %42

* kwargs —
— base_freq: JLAl AN, WIRATEE, WARYE df HiY de 51 G SR
— drop_unfinished: /277 il 5 J5 — MR 52 MY K 2%

Returns

A s K 4275

resample_to_daily

czsc.resample_to_daily (df: DataFrame, sdt=None, edt=None, only_trade_date=True)

HrlE H RBR ol H &8, DMEREAT H RO b7

5
LRSS RO TR, ASEIET i 47
BN 2

Lo SE, BRI —DREEAE df, DASRTERYITAG H W “sdt, 53R H Y Cedt, FI—/NH/R{E

“only_trade_date”,

2. BRBICRE A P deB A I A AR SR Bt sdCE Tedt, M Ndf R R/ MRIERR

HAE T S AN S H
3. BIE—AHHFS. AR “only_trade_date Dy E, WIS 225 HE; B0, A1 sdtRl "edt 2 [H]
HIRTA H 3

4. ffiJ1] “merge_asof BRI %, FENEEA H AL LR “df hoxd B feals—A~ H .
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5. AUE— W, REREAS HIBBE 2 JFG df e AT .
6. XF HIFA g EE A H I, S W o I AR, IR FOIBCE D 24 i H Y
7. dJa, R S BT AT AT R, AR [
Parameters
 df -HZPA BB EE, wat s desl
* sdt JHIGHH
* edt R H
» only_trade_date 27 HARE A5 HHRE

Returns

pd.DataFrame

risk_free_returns

czsc.risk_free_returns (start_date="20180101", end_date="20210101', year_returns=0.03)
I TE RS 2t 3 7 471
£l 72—~ Pandas DataFrame, &% :” date” F1 “returns”.” date” %It M trade_dates FEBUK TG
2o U, “returns” FALES TE MR R T, VHE IR R (year_returns) [RIA 252 (—
ERAE T HECR, IRBCHRH S K)
Parameters
« start_date it lf H
* end_date 1 HM
s year_returns 4E{LIaE %

Returns

pd.DataFrame

rolling_compare

czsc.rolling_compare (df, coll, col2, window=300, min_periods=100, new_col=None, **kwargs)
WHEFPSIRRESNH—E
Parameters
* df —pd.DataFrame 53144 (1554
e coll —str ZE—444

* col2 -str 5f — A4
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» window —int J&BNH 1K/, BRI K 300
* new_col —str #44, ERIAH None, F/R{H 7 {col}_norm’ {EH3§i%5144
* kwargs —

min_periods: int

/MR ]

rolling_corr

czsc.rolling_corr (df, coll, col2, window=300, min_periods=100, **kwargs)
RIS R % R 4L
Parameters
e df —pd.DataFrame
* coll —str
* col2 str
* window —int, default 300, &3} 11 K/, None F/R ¥ FEH I

* min_periods —int, default 100, fz/NIIECR:, F T3 T3 5 2500 fe/ N 4

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 #5553, columns=[ ‘dt’ ,ret_col]
» ret_col —str, U354 44
» window —int, 7R 1, HIRREL
* min_periods —int, f/MEAER
e kwargs —HASH

— yearly_days: int, 252, —4E {32 55 H %K
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rolling_norm

czsc.rolling_norm (df: DataFrame, col, window=300, min_periods=100, new_col=None, **kwargs)
TP s IH—

Parameters

rolling_qcut

df —pd.DataFrame, 18 1553
col —str, {1
window —int, VE B /), BRA K 300

min_periods -int, Fi/MTHE I, BRIAH 100

new_col -str, #5145, #RINHK None, LR 7 {col}_norm’ {E K514

czsc.rolling_gecut (df: DataFrame, col, window=300, min_periods=100, new_col=None, **kwargs)
TR Y B Bl o i

Parameters

rolling_rank

df —pd.DataFrame, 131132 105k iR
col -str, fFTTHENF
window —int, JEB# 1 K/), BRAH 300

min_periods —int, fr/NTEEH, BRHAN 100

new_col -str, #4145, BRIAA None, F/Rffi] 7 {col}_qeut’ 1ERHi%514

czsc.rolling_rank (df: DataFrame, col, window=300, min_periods=100, new_col=None, **kwargs)
THEF IR B HEA

Parameters

df —pd.DataFrame, 15182195515
col str, FriTE 1)
window —int, BB H 1K), BRAH 300

min_periods —int, f/M1E E W, BRAA 100

new_col str, #51|4, BRIAy None, /Rl £ {col}_rank’ 1EHH514
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rolling_scale

czsc.rolling_scale (df: DataFrame, col: str, window=300, min_periods=100, new_col=None, **kwargs)
XA A TR B A —1k
Parameters
* df —pd.DataFrame, {5118 1 50RE
» col —str, FHTEMF
 window —int, JR Bl % 1 K/, ERIA K 300
e min_periods —int, fi/M1E R, Ak 100

* new_col -str, {4145, BRIAH None, ZIRME 7 {col}_scale’ fEH§i514

rolling_slope

czsc.rolling_slope (dft DataFrame, col: str, window=2300, min_periods=100, new_col=None, **kwargs)
HRIF I RS R
KT 0 FoRIFFIR RN b, NF 0 FIRIFAIRRRI T, HXHEBOR R R R E
Parameters
« df —pd.DataFrame, 7117 1%
* col str, 15
* window —int, JR B %] 1 A/]N, BRIA K 300
* min_periods —int, /M 1EJH ], BRA N 100
* new_col str, #5144, BRiA N None, F/RfiH] £ {col}_slope’ 1ERHi5144
* kwargs -
— min_periods: int, f/N1EJE
- method: str, 1185
+ linear: fif i ZRPE [ TR
+ std/mean: f§i ] 74114 std/mean THHR1%
+ snr: AR snr THEARER
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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
S IF Y1) 2K L https://baike.baidu.com/item/%E5%8F %8 C%E6%9B%B2%E6% AD%A3%E5%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, **kwargs)
BB E URL i RSBy, i i —ales R i 2 i — T
Parameters
* token EjFHY
o url S ik

show_code_editor

czsc.show_code_editor (default: str | None = None, **kwargs)
JI B %E X Python U4 d 4%
Parameters
» default —str, ZRIAHY
» kwargs —dict, Zi/NSE
— language: str, i 5, #AIAH “python”

— use_expander: bool, E & # TN, ERIAN True
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expander_title: str, HTZHARVEEE, BRIAH “PYTHON fUAY4m%E"
exec: bool, B HHATICHS, BRIAN True

theme: str, JRfEa5 =1, ZRAH “gruvbox”

keybinding: str, 4R AR REEHE, ERINH “vscode”

Returns

tuple - code: str, Zi 4% H 11U - namespace: dict, HFTHURS 5 44 25 10]

show_cointegration

czsc.show_cointegration (df, coll, col2, **kwargs)
SIS TR S bR, TR B
Parameters
e df —pd.DataFrame, M543, 51 dt il coll, col2
e coll -str, df H111%144
* col2 -str, df F117%144
» kwargs —dict, HAhS%
— sub_header: str, default “ , FHpmi

— docs: bool, default False, &5 57 PR 6 B 174 J FL -5 5 T 4 HH

show_correlation

czsc.show_correlation (df, cols=None, method='pearson’, **kwargs)
JH streamlit & 7RAH 56 H:
Parameters
e df —pd.DataFrame, 55
* cols list, ZMHAHKMER 7B
e method —str, 1A XML, A% pearson Fll spearman
* kwargs —
— use_st_table: bool, 27 {#i[f] st.table E/nAH M, ERIAK False

— use_container_width: bool, &I #E%)F, BAIAN True
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show_czsc_trader

czsc.show_czsc_trader (trader: CzscTrader, max_k_num=300, **kwargs)
RRPEHULRAAL Sy B
Parameters
» trader —CzscTrader %%
e max_k_num 5§ KE/R K &5&E

» kwargs —HALZEL

show_daily_return

czsc.show_daily_return (df: DataFrame, **kwargs)
F streamlit B~ HUREE
Parameters

e df —pd.DataFrame, 55

* kwargs -
sub_title: str, PR
stat_hold_days: bool, J&75R/RFEA HEREER, BRIAKH True
legend_only_cols: list, {VYE B 4 R IFK %1 44
use_st_table: bool, &3 ffiff st.table B/RERFEHR, ERIAN False

plot_cumsum: bool, 27 @ Hikas BTk, ERi\H True

show_drawdowns

czsc.show_drawdowns (df: DataFrame, ret_col, **kwargs)
2 I N E 1 G2l
Parameters
e df —pd.DataFrame, columns: cells, index: dates
e ret_col str, A4t Z
* kwargs —
— sub_title: str, optional, T4

— top: int, optional, BRIA 10, 3% [a] % K [m]ind B
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show_event_return

czsc.show_event_return (df, factor, **kwargs)
G BT AT (AU SRR AR
Parameters
 df —pd.DataFrame, ${#5 5
e factor —str, F4: K T4 FR
» kwargs —dict, HAhZS%
— sub_title: str, AR

— max_unique: int, P13 f B

show_factor_layering

czsc.show_£factor_layering (df, factor, target="nlb’, **kwargs)
fd1F streamlit 2 il [ 15 2 g %
Parameters
df P14
» factor K174

* target Yl

* kwargs —

- R EE, B 10

show_factor_returns

czsc.show_factor_returns (df, x_col, y_col)
i streamlit J&&7 R T IaE %
Parameters
¢ df —pd.DataFrame, ##EJ
e x_col -str, K754

e y_col —str, #5744
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show_factor_value

czsc.show_factor_value (df, factor, **kwargs)
JErR A AT AL
Parameters

* df —pd.DataFrame, columns=[ ‘dt’ , ‘open’ , ‘close’ , ‘high’, ‘low’ , ‘vol’ ,factor]

e factor —str, KT % FF

» kwargs —dict, HAhZS%
- height: int, WAL B, BRIAH 600
— row_heights: list, 2kiA 4 [0.6, 0.1, 0.3]

— title: str, BRI\ N 7 {factor} R fAL”

show_feature_returns

czsc.show_feature_returns (df, factor, target="nlb’, **kwargs)
i streamlit Ji&7R P TR %
Parameters
e df —pd.DataFrame, /543,%; dt. symbol, factor, target %)
e factor —str, K144
* target -str, il H iplai %414
* kwargs —
— fit_intercept: bool, J2E LG AIE, BRIA N False

- fig_title: str, [ZFEFRE, BRAKH “H TSR

show_holds_backtest
czsc.show_holds_backtest (df, **kwargs)
pagrEsuexdivayivlCIREZE S
Parameters

o df -[IESE, EATFBAEA VA EE BN weight SIERRIBIAIY 15 BukEpl:
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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 —

fee: FRINF-2L%%, B4 BP, #KiAK 2BP

digits: AUHE/NECAEL, BRIACK 2

show_drawdowns: 275 BN R BT, BRiAA True
show_splited_daily: 27 Bnr B a9, BRIAH False
show_yearly_stats: 245 JERAEE S35 05, BRAH True

show_monthly_return: /275 /R H BRI GT, BRIAKH True

show_monthly_return

czsc.show_monthly_return (df, ret_col="total’, sub_title=" F| & Z 11l &', **kwargs)
TR E Sy H EE R licat
Parameters
e df —pd.DataFrame, #(J&{E
» ret_col —str, UKzi%4
e sub_title —str, P

* kwargs —

show_optuna_study

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

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

JETRFEA N AN RBART HE

show_psi

czsc.show_psi (df, factor, segment, **kwargs)
PST 7AiM
Parameters
 df —pd.DataFrame, £
« factor —str, 44K T
» segment —str, 4> BrF B
* kwargs —

— sub_title: str, T-Hr5

show_rolling_daily_performance

czsc.show_rolling_daily_performance (df, ret_col, **kwargs)
RN LS AR i
Parameters
e df —pd.DataFrame, HI{#5 %5, columns=[ ‘dt’ ,ret_col]

* ret_col —str, K354

* kwargs —

show_sectional_ic

czsc.show_sectional_ic (df, x_col, y_col, method=pearson’, **kwargs)
i Ff] streamlit Ji& 2% i IC
Parameters
e df —pd.DataFrame, #(J&iE
e x_col -str, K754
* y_col —str, Wai4l4

e method —str, 1% IC (J )5 ¥k, W]3% pearson F1 spearman
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* kwargs —
— show_cumsum_ic: bool, 275 ExRE T IC #i<k, ZRHAN True

— show_factor_histgram: bool, 275 E/RHETH IR MK, ERIA N False

show_splited_daily

czsc.show_splited_daily (df, ret_col, **kwargs)
Je&rs 43 Be H et 2 20
Parameters
» df —pd.DataFrame
* ret_col -str, df $19%1] 45, 5EI#ES

» kwargs —sub_title: str, FFpRE

show_stoploss_by_direction

czsc.show_stoploss_by_direction (dfw, **kwargs)
7 1) 145 M ) JE s
Parameters
 dfw —pd.DataFrame, {3 &k #4

» kwargs dict, HAth Z:%k

stoploss: float, [ H. 13l

show_detail: bool, 25 /R 1415 &,
digits: int, A&/ INEUAIEL, BRIA 2
fee_rate: float, F-2£5%K, ZRiA 0.0002

Returns

None

show_strategies_dailys

czsc.show_strategies_dailys (df, **kwargs)
JRTR 22 RN 2 ft i H U B - F R S5 A H U
Parameters

o df N 3EME M kb H 35 284, columns=[ ‘dt’ , ‘strategy’ , ‘symbol’ , ‘returns’
1, FEBIGnT:
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dt strategy symbol returns
2021-01-04 00:00:00 FUT001 SFT9001 -0.00240078
2021-01-05 00:00:00 FUT001 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, T-Hnid
show_strategies_recent
czsc.show_strategies_recent (df, **kwargs)
R IR N R g 22 B
Parameters
e df —pd.DataFrame, columns=[ ‘dt’ , ‘strategy’ , ‘returns’ ], FEBIUIT:

dt

strategy 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

STK001 -0.00240078
STKO001  -0.00107012
STK001  0.00122168
STKO001  0.0020896
STK001  0.000510725

* kwargs —dict

— nseq: tuple, optional, BRI\ 4 (1, 3, 5, 10, 20, 30, 60, 90, 120, 180, 240, 360), E/RIIK

G2l

show_strategies_symbol

czsc.show_strategies_symbol (df, **kwargs)

JERZ SR 22 it ot FL W R A5l e AR H Wi

Parameters

o df N EHE M fAh H 35 284, columns=[ ‘dt’ , ‘strategy’

1, FEBIANT:

, ‘symbol’ , ‘returns’
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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 —

show_symbol_factor_layering

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

i streamlit 22 il BEANAR G _EIF B 143 200G 2 K

Parameters

o df PR, T dt x_col, y_col 51, Hor de 5 HHI, x_col NAFH, y_col

ER R, BRI

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 -[A¥%%
* y_col #iF 4
* kwargs —

- opEEE, BN 10

show_symbols_corr

czsc.show_symbols_corr (df, factor, target="nlb', method=pearson’, **kwargs)

JEZR S RIAH I 2 BT

Parameters

o df —pd.DataFrame, ${(Jf#], columns=[ ‘dt’ , ‘symbol’ , factor, target]

e factor —str, K T4 F§
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 target —str, H 54 F5
* method —str, M X ITET¥%, BRIAH pearson
* kwargs —

- fig_title: str, &I FRHRE

show_ts_rolling_corr

czsc.show_ts_rolling_corr (df, coll, col2, **kwargs)
It _F 3% rolling #7713 % 2%k
Parameters
* df —pd.DataFrame, 2750741 dt Fl coll, col2
¢ coll —str, df F1f{J51 44
* col2 —str, df HY%14

* kwargs —

min_periods: int, Tx/MNEShE LK E
window: int, JEBE LK, 0F/R#K expanding J520H 3)

corr_method: str, fH 3¢ R ET1 54 /Y%, Rk pearson, kendall, spearman

sub_title: str, T-Fpii

show_ts_self _corr

czsc.show_ts_self corr (df, col, **kwargs)
JEARITF_EBATH T 0 A AR A AT 2R, TTikE : guo
Parameters
e df —pd.DataFrame, W, 204327%1 dt 1 col

e col —str, df FF 4

show_weight_backtest

czsc.show_weight_backtest (dfw, **kwargs)
JEE 7S AR [ 0 245

Parameters
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o dfw - [[%dE, ALATTBERA AVER SE; BnREsl:

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

* kwargs —

- fee: A FLE5%, BN BP, EKIAN 2BP

— digits: AUHE/NREL, BOIAK 2

— show_drawdowns: bool, 275 @R EIE, BRiAN False

— show_daily_detail: bool, 275 EREF H IR TEE, BRiAK False

— show_backtest_detail: bool, 275 R EIMEER, B

1) 24 False

— show_splited_daily: bool, 27 ER/EHIWZEFEI, BRiAH False
— show_yearly_stats: bool, 275 EREESEIGHR, ERIAK False

— show_monthly_return: bool, 275 /R H R ITIkiE, ERIAK False

show_yearly_stats

czsc.show_yearly_ stats (df, ret_col, **kwargs)

FAETHE H et R 2
Parameters
» df —pd.DataFrame, R
« ret_col -str, K334
* kwargs —

— sub_title: str, THpi

n_jobs: int, AT A HFEEL, BRIAH 1
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stock_holds_performance

czsc.stock_holds_performance (dc: TsDataCache, dfh, res_path)
WA A R H &R OH AR
Parameters
 dc —Tushare ¥R 247505
e dfh -

Fredla, FEBlmT, 0h LIEZFRRY] %R tushare IR, s HIURY KR

Y

e
J873 HIEZR AU 35 AL 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 002156.5Z 0.008403 350.101715

» res_path 5 RFE KL

Returns

stoploss_by direction

czsc.stoploss_by_direction (dfw, stoploss=0.03, **kwargs)
Q7 AT 1R A5
Parameters

e dfw —pd.DataFrame, columns = [ ‘dt’ , ‘symbol’ , ‘weight’ , ‘price’ ], I EEL
i, Hrp

dt > K LRGN R], AR IELLRI A Z IR FH1), AN SEVEA I )72 symbol Sy 644
1Y, weight 2 K REHIN RIS WY AFF QAL AP B A2 L), NS
FHEZ W price S Z AN (XS B Y AZ 2 ks, ATDAZ BT K AU, B F—MRK
LT, B AR N AR K i) TWAP, VWAP ¢

BRI 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 — [} L

» kwargs —HAhSH
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Returns

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

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

subtract_fee

czsc.subtract_fee (df, fee=1)
WA B A AR O 5 SN bR T2 3k
PRAIIA T2 -

1.

B, EREONREAR) df BT A, BRORLEE PRS0 de (HIIIEE) A pos’ (F§4r). [H]
i, K’ pos’ FIRIEEEATAZOR, AR 0. 1H-1,

SR dAf R nlb’ (4 IREEER) H), ERESIRYE price’ F)iTE nlb’ %),
-SRI, BRECHHT AR DataFrame df JsI-—AN#151° date”, iZ50&325 HE (A dt” FIFFREL) .
CEERR, REURERFG  pos’) A IkEEH ( nlb’) 1144 edge_pre_fee’ (FLL¥mila) FI°

edge_post_fee’ (T3t j50aa) Widl.

- B 5 ST ROFERPE G A .

FFGE (open_pos) RFFOESRAZMMME (B, UaifreSm—MEeAR), A
LHIFFEA R 0. FOAE (exit_pos) BFFEESEEZBMMME (B, MSEiFFeSH—4
FrOARR), I Ha— A HaAR R 0,
RYEFEHN, TS N0 K & LngFeedy, FomERn— M K & EngF
29, PRECGELRE edge_post_fee” FHMEAET BRI OO E A2 T2 9% (fee) ALK —
.
5, PREGRIEME IS DataFrame df,

Parameters
e df —fU £ dt. pos. price. nlb %)f#] DataFrame
« fee T4L%%, Hfi: BP

Returns
&4 J5 1) DataFrame
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symbols_bi_infos

czsc.symbols_bi_infos (symbols, read_bars, freq='5 5~4%F', sdt="20130101', edt="20190101", **kwargs) —

DataFrame
HHEZ R B ERHIE
Parameters
* symbols —mFftiL%1 %
* read_bars 3 K AR, ZORIR M| RawBar X451 5%
e freq K £k J51, defaults to  *5 /34’

sdt —JJ4fIH], defaults to <20130101°

o edt —Z5ETRETE], defaults to  €20190101°

Returns

EHHFIE

top_drawdowns

czsc.top_drawdowns (returns: Series, top: int = 10) — DataFrame
pig e s ONTE T CEPEAEIE S ONTE ik 1N Z N VRS R I NRITIE (SR 1 R V=S 1 §
Parameters
e returns —pd.Series, H 75X )74, index 5 H
* top -int, optional, i [M] fi K IR ECE:, BLIA 10

Returns

pd.DataFrame

twap

czsc.twap (price: array, **kwargs) — float
PRI A5 4y
Parameters

price —{fif%)¥ 41

Returns

T
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update_bbars

czsc.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
ek GUpL Ex Ik

1. B4, ¥t price_col 275 7E i A DataFrame (da) (944 . R ALE, M ValueError.
2. fgi /] for {G¥Fki [Jj numbers 31| R P45 n, XA n, 155 n AR bar (19 R iHIER .

3. &[0] None, F/RX AR HILBUH AL da, i AR [E5E ) DataFrame.,

Parameters
* da K ¥, DataFrame %5
* price_col - ff##%l
* numbers L) bar (A H 15 H#

Returns

bbars_cols: J5fi n H bar [#) bp (B34

update_nxb

czsc.update_nxb (df: DataFrame, **kwargs) — DataFrame
e E R df BRI IRIETE n AR bar )RR
Weaa it HERAL: BP; 1 A4KiE = 10000BP
Parameters
o df H¥fi, DataFrame Z5#y, DAL dt, symbol, price 31
+ kwargs BRI
- nseq: FHELHY bar HECH 195135, BRIAK (1,2, 3,5, 8, 10, 13)
- bp: RIS BP, EKIAA False

Returns

pd.DataFrame
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update_tbars

czsc.update_tbars (da: DataFrame, event_col: str) — None
T Event Jy [a] 5 B AR I a0
ek GUpL Ex Ik

L EIAR da BFIZ R EETA LA ‘0’ TPk, DA b SiRHIFIZ, XLEF 4 R8RSR n R bar Y
Fitilan. FHX LI A AFGHTE n_seq F

2. i for YRR T n_seq #1 HFHEE L n.

3. % TS n, ST Event Ji i3 QURAKR A -
VR FERTTHE n AR bar R RTTIREE (B4 £ n{n}b’) SFLEFESS (event_col) HYH
. FRHTREERAAHAE RS, S120 £ tnlb’s

4. i&[H] None, F/RiXAHRES HEB U AR da, 1A REETH DataFrame.

Parameters
e da K Z&%#E, DataFrame Z5#4

* event_col ~FFFSF4, &A 0,1, -1 =FfH, 0FRTLdHt, 1 NEZFE,
-1 FoRFE R

Returns

None

vwap

czsc.vwap (price: array, volume: array, **kwargs) — float
TR AR A 4
Parameters
* price —{f}1%)¥5]
* volume X &JT4]

Returns

FEI
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weekly_performance

czsc.weekly performance (weekly_returns)
SR FRA S5 FRl S s e ) 45 ST
Parameters

weekly returns IR EREIE, £ [0.01, 0.02,-0.01, 0.03, 0.02, -0.02, 0.01, -0.01,
0.02, 0.01]

Returns
dict

welcome

czsc.welcome ()

x_round
czsc.x_round (x: float | int, digit: int = 4) — float | int
25 AT N
Parameters
. x Ko
* digit R EA/IMIAEL

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) WRIBREE G E R, TaERmsk

CzscJsonStrategy(**kwargs) 1A% A Json [t & 1) Positions B 52 35k &A1 3
CzscSignals([bg]) LR AR TS 2 Z R HIE ST

continues on next page
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Table 2 - continued from previous page

CzscStrategyBase(**kwargs)

CzscTrader([bg, positions, ensemble_method])

DataClient([token, url, timeout])

Direction(value)

DiskCache([path])

DummyBacktest(strategy, signals_path, ...)

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

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, ...)
OpensOpt imize(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)

PRI AZ 5 M HY B3R ¢
Z LR R A AT A 2 Z RN BR AL AT 5 R 2R
(SCFFZ Hms bz 0T )

An enumeration.

ELRHHEmS 37 AR

WP E RO (AL 325
An enumeration.

K &2 THE
ZRAE KRR K &R
FERfiRmg A LA AR

An enumeration.

3SR A

J5h K 2ot
SRMEF AN AR

HS R

T — 5T, A S R

FF QAL [

i Word SCRIESRAE R
xRS, SRR T RGO
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AliyunOSS

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

Bases: object

Methods Summary

batch_download(oss_keys, local_paths][, ...]) &= M OSS Tk e
batch_upload(filepaths, oss_keys[, replace, ...]) & P 30E) 0SS,
create_folder(folder_path) TE OSS g e,
delete_file(oss_key) M. OSS BG4 o
download(oss_key, filepath[, replace]) M OSS T #3et:.
download_folder(oss_folder, local_folder[, ...]) M OSS F##gE %k .
file_exists(oss_key) KA SR RAE OSS EAFAE
get_file_stream(oss_key) $EHL 0SS _ESCPRIIARI.
1ist_ files([prefix, extensions]) H)%& OSS s,
multipart_upload(filepath, oss_key) Ay AR R 43 0SS,
upload(filepath, oss_keyl, replace]) & 43 0SS,

upload_folder(local_folder, oss_folder], ...]) _PAEAH AR I23)] OSS.

Methods Documentation

batch_download (oss_keys: List[str], local_paths: List[str], replace: bool = False, threads: int = 5)
HLEM OSS FE
Parameters
* oss_keys -list, SCIFFE OSS AT FR51
» local_paths -list, &RHUFFfif SO AR5 36
* threads —int, J17 F LR BHAH 5.
batch_upload (filepaths: List[str], oss_keys: List[str], replace: bool = False, threads: int = 5)
& A2 3CFE] OSS.
Parameters
» filepaths -list, A I 4251 36 .
« oss_keys list, SC{47E OSS A2 R4 51 22 .
* replace —boolean, {154 True, 7% OSS F[EI44 S0k, BRiAH False,
* threads -int, }A7 EAZLFEE. BIAH S,
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create_folder (folder_path: str)
1E OSS _EBIESC .

Parameters

folder_path -string, i BAIEAY SCIFIRA AL

delete_file (oss_key: str) — bool

M OSS il SCfF-
Parameters
oss_key -string, 3 {H7E OSS BSR4 T
Returns

boolean, QIARMIBRALE), &[] True; 75N, 1R [H False.
download (oss_key: str, filepath: str, replace: bool = False) — bool

M OSS "R EILHF

Parameters
» oss_key —string, SC{FAE OSS _FHIFEAZFIZFR .
* filepath —string, AHUAFAiff SCIFIBEAR

Returns

boolean, YN F& 8T, &E] True; N, ix[0] False,
download_folder (oss_folder: str, local_folder: str, threads: int = 5)
M OSS 8 E XA
Parameters
e oss_folder —string, OSS 10k 4% .
» local_folder —string, AR M7 S B8 AR
* threads —int, JF17 N EAYLRLL. BN 5.
file_exists (oss_key: str) — bool
KA S 2 A AE OSS _EAFAE.

Parameters

oss_key —string, X7 OSS AR

Returns
boolean, I SCAAFAE, & [6] True; 750, %[0 False.

get_file_stream (oss_key: str) — ByteslO
BREL OSS _E ST EUIR I -

Parameters

oss_key —string, SC{EAE OSS BRI TN FE .

2.2. czsc Package 75



czsc, Release 0.9.57

Returns

BytesIO, SCUAIE L -
list_files (prefix=", extensions=None)
5112 OSS 1 3cft.
Parameters
* prefix string, FI2EM SRS, BUANZS.
* extensions -list, FF B UM G244, BRWCNZS, FoRFIZ P St

Returns

list, Z 2 SCIFR A FRD1 2 o
multipart_upload (filepath: str, oss_key: str)
s EAR RS E] OSS.
Parameters
* filepath —string, AR BEAE
* oss_key —string, C{7E OSS LAY AT FR o
upload (filepath: str, oss_key: str, replace: bool = False) — bool
A5 OSS.
Parameters
« f£ilepath —string, ZSHi ST 42
* oss_key -string, SC{7E OSS _ERYERAZFI 24 PR -
» replace —boolean, {lI}4 True, ¥7EE OSS FHIHEI4% CiF. BRIAK False.

Returns
boolean, WA AL, &\ True; 750, & [F] False.

upload_folder (local_folder: str, oss_folder: str, replace: bool = False, threads: int = 5)
AL OSS.
Parameters
e local_folder —string, AHh 3 {FJe (%42,
» oss_folder —string, 0SS ) H A7 U I f 4%
* replace -boolean, fI3E 4 True, F7E 5 OSS FHFEI4 0. BRiAK False,
* threads -int, J47 FAZILREE. BIAH 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

78
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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]) 2544 K Ze i
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
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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
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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.
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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(**kwargs) BEGAT
post_request(api_namel, fields]) AT APL BE 1)
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Methods Documentation

clear_cache (**kwargs)
BB AT
post_request (api_name, fields=", **kwargs)
AT APL il #rify
Parameters
* api_name —str, £rifj# 14 FK
e fields -str, Aif] =B
» kwargs —dict, &) Z%L
- ttl: int, ZBAFAREYN, AR, -1 FRARE
— logger: loguru.logger, H 10k 4%

Returns
pd.DataFrame

Direction

class czsc.Direction (value)

Bases: Enum

An enumeration.

Attributes Summary

Down

Up

Attributes Documentation

Down = ' [ '

Up = "Lt
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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 FEFIUT { ‘name’ @ CF’

operate’ : ‘JFZ£’ , ‘factors’ :[{ ‘name’ : ‘JUiR’ ,

"signals_all’: [ 15434 _B0% KB _ KT 5_ HAth _ HAfth _07], ‘signals_any’
: [, ‘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

2.2. czsc Package 99



czsc, Release 0.9.57

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 ="H%"'

F1 = '1 4"
F10 = '10 44"
F12 = '12 44"
F120 = '120 44"

F15 = '15 44!

F4 = "4 54
F5 = '5 54
F6 = '6 24"

F60 = '60 44"

= =
I |
& =

KlineChart

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

Bases: object
K &4 B THHE

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
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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
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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
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
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

execute([max_workers]) WATEE 4T
find_valuable_signals(dfp) RS I, RIS

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

2.2. czsc Package 123



czsc, Release 0.9.57

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
{7 BRI B
parse_params (name, signal)
RIS 5 RS
BRERAT I
1. SR AR name F1 signal 244, @1l Signal(signal).key FRE— 1 .
2. BRJG M SIS B sig_pats_map HOPIRS H5E A4 PR R Y SEUSR, IR HAFRETLE pats W
3. QEREA B SH iR, MR [ None.,
4. BURHRHE S R BN TR A TAEAESHE I, R B SET .

\

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

Fr O[] 1)

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

* V240627: 3411l dailys J&IE, fhFRE H 5515 B
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Attributes Summary

alpha
alpha_stats
bench_stats
daily_return
dailys

stats

version

SRS i
HMGE B R ST
B R ST
ARHSEAL SR I H Ui R
R H 852 5 15 5
SR

Methods Summary

backtest([n_jobs])
get_symbol_daily(symbol)
get_symbol_pairs(symbol)
process_symbol(symbol)

report(res_path)

[\ T & 2RI
RPN G 21004 H lian
RHOEA G AT 5 iE %
AL PRIEAS B 24 1] 00 K B
(CIRYITE (Faes

Attributes Documentation

alpha
SRS A AR

columns =[ ‘date’ , ‘K&’

alpha_stats
SR A R g T
bench_stats
FER R g
daily_ return
PR SR IS H i
dailys
iR H 32 5 15 R

columns =[ ‘date’ , ‘symbol’ ,

AT ]

‘return’ , ‘cost’ , ‘nlb’ , ‘turnover’ ]
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e

stats

date 2255 H , symbol & Zyf0E%, nlb fFpsE HIKEE®, edge SRMSEE HIREEH, return RIS
H om0 2552 5 A S I LSRN fit, cost A2 55 AR turnover 24 H 1) BR 146 T2

(] I 5 VA

version

= 'v240627'

Methods Documentation

backtest (n_jobs=1)
[0 A U et %
PREOT R

1.

R BT A5 &5 29, PR get_symbol_daily Ty ¥R R G 080 H i as,
get_symbol_pairs J5 ARG 205 5 K -

Bl sbsl: i A~ 290 H 47 )F b —4> DataFrame, {{i}}] pd.pivot_table Jj 145 %t

BN E S, S2k5,
Weaa A ARG, HRFERAEIRTER 0. THRITA AN R T, HRZIR

% DataFrame "1 FFEPRAFAELE res P, HOAGLA, EONV RS HATIR AR
VRIE G

SUAVTH: ESEIINES B IFS DRSS A 0, B30T daily_performance J5 A% KM 3

RIS . RO L0258 Sy R B
&3> DataFrame, ] evaluate_pairs J5 A A 5y X ST R . R4 RATIEAE

stats P, FFEOHT R SUSOTH Y T

AR EIGER KA LI SEA R s A ST SR ATAETE res TR, IFRZ 7 I 00
bGP EIE A A

get_symbol_daily (symbol)

KRB 208 H I %
BB R
1. MEEBIAS & self.dfw Hhrifiii th 32 Z) ARk symbol i, I #2317 DataFrame dfs.
2. THEEAABERIRE (edge): AUEEADAT — S4B NS FR DA BT AAR I 1.
3. WS EEAABIR A FLE 2 (cost) + MATIRUE 5 BT A B AU 2 2 14 46 8 e DA 55 191 4%
self fee_rate.
4. WEARBIRIR T 2298 GIEE (edge_post_fee): LRI Z T-2E9%
5. AR H e TR, AT TOR AR, 1581 H i Blicat . SR 2L 2% 5 r i Al
BTaah.
6. EERG|, HRZHNFFSIRINE] DataFrame Hr,
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7. EMAYG, ¥ edge_post_fee” HWH return, Ff dt’ |k date.
8. MEFEFEMA, HRFPIEE HE., XM, Wat. F0FkF2: 9% 5 id Ikt Fn 22 3% 1)

DataFrame.,

Parameters
symbol —str, FZJHY
Returns
pd.DataFrame, fhfhd: H k28R,
columns =[ ‘date’ , ‘symbol’ , ‘edge’ , ‘return’ , ‘cost’ , ‘nlb’ ]

date %255 H , symbol & ZtH5, nlb FFheE HIZE %, edge SRIEAE H G,
return SEMEAE H LG R IR 2538 5 AR Ja ) B SE IR R, cost A2 5 BAR turnover
4 H R

BB -

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)
R G AMIF T3 G il 5
BRAO TR
1 SEGIAS & self.dfw Hriiii e H A2 7 bRiv) > symbol (%, 52 il £ DataFrame dfs.
2. FALEIRDA 10 /Y self digits Yy, FFRARNEBEEEEA, 4 volume 51 HI{H.
3. MR bar_id 71, M1 IFRRIEHE, SATEONIY.
4. QE—A23515% operates, I TAHHITFO5 5L %

5. & X NEREEL __add_operate, F]T[f] operates ¥ HIR T A8 it . BREEZ H Y dt.
bar_id. %25 volume. 4% price FIFEEIESAL operate 1E A SHL. MREURIEAZ b B 48 X H
PEERASINAS Z)iC 3¢ 3 operates 51| H .

6. Ff dfs #4 Ry - MBI R rows.

7. AEPEER—NMTICSR . - AR volume KT 0, NIJE A __add_operate AU IN" 27 #AIEMZ
idsg. - QN4 volume /N 0, JUJE A __add_operate pRELTSIN” FF25” HAEMIZZ ZiE5k .

2.2. czsc Package 129



czsc, Release 0.9.57

8. WP ISEEIFTIC . - T zip BREGH 77 rows[:-1] £ rows[1:], [EIRFFRE4 Hi4T rowl AR —
17 row2. - HR4E volume [ IE S AIAS (LI, J#IH __add_operate pREICHS XS I () HF- P23 5
oK.

9. BIEZEFK pairs Al opens, JTAFMERL LI HIT LSk

10. i JJj operates FI| R HIAZ ) iEsk . - WIEREAERAN” FHL7 807 H27, RG]
opens ¥, HARLE T —IRIGHR. - WRBAERTR” FL7 8 P57, BTl
SEM opens F1| R HH L

RIETT OO AR AR S B, FFa0E— 2 g xh vl K HIRINE] pairs 51)
.

1. f pairs 51| £F440 2 DataFrame, 3% [l 41,5 52 Gy AR i FF-F- 058 5 i 5% 1) DataFrame.
process_symbol (symbol)
AEFRFEA B 29 ] K
report (res_path)
[ 0 41

WordWriter

class czsc.WordWriter (file_docx=None)

Bases: object

F Word SCRESIE SRR B

Methods Summary

add_df_table(df], style]) NI EITES
add_heading(text[, level])

add_page_break() T IN4 LA
add_paragraph(text[, style, bold, ...]) e Tx
add_picture(file[, width, height, alignment]) EYNEEEIDe LR

add_title(text)

save([file_docx]) PRAFEE S 3 S
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Methods Documentation

add_df_table (df: DataFrame, style="Table Grid', **kwargs)
NIIEACITES
https://www.jianshu.com/p/93e0df92cf16
Parameters
o df Mk
* style MK
Returns
add_heading (text, level=1)
add_page_break ()
Ao AF
add_paragraph (fext, style=None, bold=False, first_line_indent=0.74)
BB
Parameters
s text A
* style Bugffa
* bold I
» first_line_indent —Hf74hidt, 0.74 RIS
Returns
add_picture (file, width=None, height=None, alignment='center') — None
CUNCHEIRCELE
Parameters
+ file [ UM #%1E
o width - HTE/, BRIAF(L cm
* height -F R HE, BUAR(L cm
e alignment —[& 5 %f5F, ERIA center
Returns
add_title (rext)

save (file_docx=None)

TRAFSE AR CT:

2.2,
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ZS

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

Bases: object

RS, EEH TR S R AT 5

Attributes Summary

dd

edir

edt

99
is_valid
sdir

sdt

zd

zg

zZZ

AR e I

PR {E—2E )7 1], edir &2 end direction {455
HHHR 235 TR [

HRAK e ey

HAK R A5 AL

FRHREE—2 7], sdir /2 start direction FJ 455
HHRX T G T

HK R

Hx_

HAK Hh

Attributes Documentation

dd
AR AR

edir

IR R —2E )7 7], edir &2 end direction [ 45

edt

HHR 2 SR [R]
g9

HRR i e
is_wvalid

R A AL

sdir

HIAREE—2E )5 ], sdir 42 start direction [ 45

sdt
HHX 46 Bk 1)
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zd
AR
zg
T b9
HhX Hr

2.3 czsc.analyze Module

2.3.1 Functions

check_bi(bars, **kwargs) MA—BRTTHSRXR KL, GREPH—%
check_rx(kl, k2, k3) HHRAH

check_ fxs(bars) WA—BRILESG KA KL%, A HF g a8
kline_pro(kline[, fx, bi, xd, bs, title, ...]) 2 g5 PR K AT

remove_include(kl, k2, k3) EREE KR WA kL, H k1 flk2 Bk

AETRARMK L, k3 NEHHK 2

check_bi

czsc.analyze.check_bi (bars: ListfNewBar], **kwargs)
MA—HR LT KRR KL, RPN —%

Parameters

bars - LU X R K &1k

Returns

check_fx

czsc.analyze.check_£x (kl: NewBar, k2: NewBar, k3: NewBar)
R
PR P
1 AN SRES A "NewBar X} G 1 5 = M A B AN i T 55— = A "NewBar SR X A%, HE
ZEBINN RIS (G) . FEXFREIT, RESOE N FXX4, HARE N Mark.G,
FHRF IR ST XS
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2. AAREE A "NewBar X G (i i i FERARM AR T56 — ISR =4 "NewBar X R BXT A%,
LERGA ARG AL (D) o FEXFPREOLT, RSO FXNE, HARCH Mark.D',
FERFHIR(E S X

3. REUR IR ] X, WA B8, ot None.
Parameters
e k1 -%5—4> "NewBar %} %
o k2 %5 "/ NewBar %4
e k3 %5 =4 "NewBar %} %

Returns
FX2} % 8%, "None

check_fxs

czsc.analyze.check_£xs (bars: Listf/NewBar]) — List[FX]
AR IS R AR KL, AP A
ERIGUER S &
1. G283 xs H T AR R B 40 3L

2. 7 bars F RN TR (B TH—DRRE—A) . IR = A ESE NewBar X 42 1
“check_fx PR %K.

3. W2R “check _fxX BRHOR A —> FXRR, MAEWIRCRE S fxs TR PR EF—1 FXW LR
R AERAR, ek MR H & WRAFE, FHEA FXHRIFME] x5 R H
4. fJriR ] fxs B, BAET bars B A HREIH AL

XA PREL £ 2 H W2 R bars B R T T BURIIC A B, R BN . i &
S PIA BIFRICAH ], Bk — MR H .
Parameters

bars Jotl & KA K 4F1%

Returns

AEtrIIES
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remove_include

czsc.analyze.remove_include (kI: NewBar, k2: NewBar, k3: RawBar)
EREEXRR: MASHR KL, Kkl MK HEAES KRN KL, k3 H5MH K
A FHZ AN T -

1. 5, it Eeie k1 A K2 1 A (high) A9 KN 6 22K % direction FUE. IR k1 A9 /T K2
B s, WS direction Sk Ups QSR k1 4 i KT K2 (R 5, WIIRESE direction “A Down; 414
k1 AT K2 S A0S, AIE— Y K 4 k4, 5 k3 HAHIFERJENE, IFizE False 1 k4.

2. HFR, FIW k2 f k3 ZRDE AR E R R WRAALE, IR direction AT TARBI

* HN2R direction 3y Up, JJHE#% k2 A1 k3 A RB S A0 H K 2k k4 i@, ORI
A, R R SUITAERY IR AL (do) 152 k4 IR A

* G2k direction 3y Down, T4 k2 A1 k3 HribBe/ N s/ K 2 k4 (8, BU/MIRE
VR, B IMIERUITTE RIS TR (do) 112 k4 BRI

o 5 direction FR{E A2 Up A2 Down, NHiH ValueError F4 .

3. AR IR HEAS B L S FFEAT (openL). USELHT (close), TR K £k k4 [ AC & (vol)
IR AZ 4% (amount) , FFRF k2 HR T 5 k3 WHRIBAH R TR 2 SN HA TR 5 k3 —i/E N k4
IC 2413 (elements),

4. AR RMEAETY K 28 kdo Q2R k2 F k3 Z [FFAE 5 8 &, R [E] True 1 k45 75 05 4]
False fil k4, Hr k4 5 k3 HARFEIETE-

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, ...) EEEERRGIN K LrE
OrderedDict Dictionary that remembers insertion order
RawBar(symbol, id, dt, freq, open, close, ...) JFIE K ot E
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CZsC

class czsc.analyze.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 H i) 437l

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

B AES
£x_list

FABE, AU bars_ubi HrE 3
last_bi_extend

FIWr i f5—E R MTEE M, True FoR A
ubi

Unfinished Bi, K52 /810%

ubi_fxs

bars_ubi H {4324
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Methods Documentation

open_in_browser (width: str = '1400px', height: str = '580px")

EIAEN SRS AT At 2R
Parameters

o width EERF

* height —FHFEHE

Returns

to_echarts (width: str = '1400px’, height: str = '580px’, bs=[])

251 K 2
Parameters
* width 7§
* height 5
* bs -G bmic, BIAhE
Returns

to_plotly ()
i1 plotly £l K 2734l
update (bar: RawBar)
BB AT AR
Parameters

bar R K &Xf45

2.4 czsc.signals Package

2.4.1 Functions

adtm_up_dw_1line_V230603(c, **kwargs)
amv_up_dw_line_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)

ADTM fg & 573), vimks: Bk
AMV BRI RE), DU G
ASI Z754725, TTRkE: Hdk
HE I EE 2

HER I E

BRI 0

N AR K 2R A 4

continues on next page
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Table 3 - continued from previous page

bar_big_solid_V230215(c, **kwargs)
bar_bpm_V230227(c, **kwargs)
bar_break_Vv240428(c, **kwargs)
bar_classify _V240606(c, **kwargs)
bar_classify_V240607(c, ¥*kwargs)
bar_ cross_ps_V221112(c, ¥*kwargs)

bar_decision_V240608(c, **kwargs)

bar_decision_V240616(c, ¥**kwargs)
bar_dual_thrust_V230403(c, **kwargs)
bar_eight_V230702(c, **kwargs)
bar_end_v221211(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_V240427(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_td9_Vv24061 6(c, **kwargs)

bar_time_ V23032 7(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)
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)

1 NEROR SR K 2y [ X5 2248

PA BP S FRAS [ 48 X6 2l

R

FAAR K 2Rt B 2K

PR K R B4 26

RS di i K REEECCHE . R imgs UEA,
FEHFENS ]

W B H Nl N R K i e AT oo, a2 %
KHcE:, A, AR RSkE, 2

B EEARBE S

Dual Thrust i {8 2

8K EFH I

FIWT 78k K 2L

fRIEmE

i ] bSO BERIR E L, DTk IR
B IE BTG S &K LR FH & i

R — B (B N -3 A e 8 K15 5

H A ERAERTE] X TE] , ¢ A2 FLal 5 ) CZSC X4
B itE

—Br. B 2ma

RBreaker H N [EI5%32 5

FIWr i —R K L A RIS
ARBCEA X ([EE K 2808 ) MshaiRgsg
XUk, TOEE : R

FAR K RS

FRLK 35 PR A 1 U S S R

GO PIR 3R

K £ H NI 73 Be 55

#aPgEEFE4n (TNR, Trend to Noise Rate) 432
HHEEFEER (TNR, Trend to Noise Rate)

B IR

= K s EASEL A AL AR
SYC A A s R

BIEERS AR K A A R b T 1 N AR K Zeicat
K 2% Ji] N I I) 23 B A 5

Fi 8 i 1N SCHE R T 0 40 805, DTk - chenlei
F 8 B F N SCHE ) 4 4R B

88 B N B SR RHE

FAAR K2R K Bk i X (1]

continues on next page
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Table 3 - continued from previous page

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_ V23051 8(cat, **kwargs)
cat_macd_V230520(cat, **kwargs)
cci_decision_V240620(c, **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)
cxt_bi_trend_V230824(c, **kwargs)
cxt_bi_trend_V230913(c, **kwargs)
cxt_bi_zdf V230601(c, ¥*kwargs)
cxt_bs V240526(c, **kwargs)

THAEFIEES di 1R K LakEkisE B

1 BT £

BIAS e 345t , TIkE: Wi

FIASL 73 BT B 2 2 o A

E AR IR 73 B4 Bl W S 4h ok

FASCRITTE T Bk B Bk — 2B R 3 2B S5 A B30 G R A%
F; simkE: BER

X 2K 3 R B V230324

XFFR AR =

freql 5 freq2 B3 55, freql > freq2

freql 5 freq2 BT {55, freql > freq2

MR CCTHEARU T IV, FIlT 3K 32 e 3 X3
CLV =352k, TiEkE: MG

CMO fiEf 573l TTmkeE: Wik

CCl 85 & 4 £ =155

BWLHAETT ], KD P dEp il

SAR FIE AR s 45 6 e 3K S AL
IRIUEIELER i i K 2 TD {55
IRIUEELER i A K 2k TD {55

CVOLP gy L5485, TimkE: Bk

BI £ hili 55

FRI LR B HI W 2B 4R

K &IER + BB FIM 45

21 i) e e i 2 A 5 T LRI IR o 2 BT i T 28
T LA B

HUTHC A IS G Bl

MACD i B FIr 45 R 55

100 DA SO 77 2 111 58 B 28 45 o 1

43 BUC A I 2 B FI T SE A A5 PR

GG BN LRI FI W SE Y 45 PR
LSRR B A

— AR K 2RI S ) 2

EMREXER

YRR

SENLEI IEAREE BRI

Filkr N ZJEZ, DIk : chenglei
WIS EIE S, DU N

BI kI 1) 532 1] e

PHE S G IR B, TR SR
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Table 3 - continued from previous page

cxt_bs_V240527(c, **kwargs)
cxt_decision_V240526(c, **kwargs)

cxt_decision_V240612(c, **kwargs)

cxt_decision_V240613(c, **kwargs)

cxt_decision_V240614(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_rfx_power_V221107(c, ¥*kwargs)
cxt_intraday_ V230701 (cat, **kwargs)
cxt_nine_bi_V230621(c, **kwargs)
cxt_overlap V240526(c, **kwargs)
cxt_overlap V240612(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_V221221(cat], ...

dema_up_dw_1line_V230605(c, **kwargs)
demakder_up_dw_1line_V230605(c, **kwargs)
emv_up_dw_line_V230605(c, **kwargs)
er_up_dw_line_V230604(c, **kwargs)
Jjcc_ci_tou_V221101(c, **kwargs)
jcc_fan_ji_xian_V221121(c, **kwargs)

D

PRI E 35 2 JE B IR S, TR 3K A

MG — MR K L5R)E—EM 0 RIKE, W
Dy PRk

PSR W AR K ZRRY R IR A PRI N AN Ay e 3R
XAk

B N 2, AR R T ARHHT, BRI
IR, 25 WRAHEER LR, HRERITK
R, A

B N 2, QR HIZE 1) T RIHET, HR T
SEECR, T2 RS EIER LA, HER
A ERER, 2

PSR AT B Iy BS1, TTRE: #hAUR
+~% //uéj\%

— K55

—LfEFT

HERSNE

RS di Aoy 2R 55

g HEHTE

MBS E

K 2RI B 5 5l 9 2B R TR 7 B B A B

JI5E % 2 P TR 43 TR S S e T

FI X H] 72

PR BRI A 2SN
HAR A AT 5 —
LERSHSH
BRI =2
BB IR B =2
2 = SRR

S e

14 Hi e R 5E BB S LR IR R =, T84
i)

NI RR IR, R Tk
DEMA Skt ¥ d6hn, DTk : I
DEMAKER #9465, siike : ik
EMV a5 2h46h5, TiikE: b

ER & sl ifabn, oiikeE: b
LB S
Ritidk; vtEkE

=

ANY

M HEIY IR

%ﬂH

o
b

R

lynxluu
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Table 3 - continued from previous page

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_VvV20221118(c, **kwargs)
jcc_san_szx_V221122(c, ¥**kwargs)
jcc_san_xing xian_V221023(c, **kwargs)
jcc_shan_chun_Vv221121(c, ¥*kwargs)
jcc_szx_V221111(c, **kwargs)
jcc_ta_xing_V221124(c, **kwargs)
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_line_V230823(c, **kwargs)

ntmdk_V230824(c, **kwargs)
obv_up_dw_1line_V230719(c, **kwargs)
obvm_Iline_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_holds_V240608(cat, **kwargs)

pos_ma_V230414(cat, **kwargs)
pos_profit_loss_V230624(cat, **kwargs)

pos_status_V230808(cat, ¥*kwargs)

SHFL: HFRSEPYES: s Bk
Bkzs 55 B BHIE S oIk E T
FERERS, TimkE: AL
I & FBE=H TiE: B
A & TR
=BEA
PILL
WWIDERS, FRZIWESM=E)ERS
Tk
SIAI
FRILES: T : B
=HO, TE: Sy
i '%5"%
LA, vk Bkl
BERS
RS
KR, TTERE : ik
PR, TiEkE: P

JI ATR BIEM I EREL, UM s ik W 22 25 DRk
ER

NTMDK Z = 45h5, TilkE: W&

OBV RE&s+atr, TiEkdE: MG

OBV fgsigtn, vipkeE: W

FE R TT BT NOAR K 2Rl -4

il o e k4R, 1k

F IR I s BT ) 3 B 45

T N AR K &LBKIE/NT M%%, WF

)5 N i K Zlizm/ T M%%, H4EiEE KT
T%%, “Fafr4

PRAR: O KREAEE HABP, H24HLE
KT HKREFN T%, FOPRA

RAR: ZEH0QE, RARMERBHIIR, MFIHNTE
BAM 7 N, SFafrA; 23kRZ.
FIWTH O J5 2 5 T MA 2Bk MA #5928
FQEE 7 R —E WE, A Avr-FOoiEkE it
=¥::}

Position R H& ) FFOIRAS
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Table 3 - continued from previous page

pos_stop_V240331(cat, **kwargs)

pos_stop_V240428(cat, **kwargs)

pos_stop_V240608(cat, **kwargs)

pos_stop_V24061 4(cat, **kwargs)

pos_stop_ V24071 7(cat, **kwargs)

pos_take_V240428(cat, **kwargs)

pressure_support_V240222(c, **kwargs)
pressure_support_V240402(c, **kwargs)
pressure_support_V240406(c, **kwargs)
pressure_support_V240530(c, **kwargs)
skdj_up_dw_Iline_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)
tas_boll_cc_V230312(c, **kwargs)
tas_boll_power_ V221112(c, **kwargs)
tas_boll_vt_v230212(c, **kwargs)
tas_cci_base_V230402(c, ¥*kwargs)
tas_cross_status_V23061 9(c, **kwargs)
tas_cross_status_V230624(c, **kwargs)

tas_cross_status_V230625(c, **kwargs)

tas_dif_zero_V240612(c, **kwargs)
tas_dif_zero_V240614(c, **kwargs)
tas_dma_bs_V240608(c, **kwargs)
tas_double_ma_V221203(c, **kwargs)
tas_double_ma_V230511(c, **kwargs)
tas_double_ma_V240208(c, **kwargs)
tas_first_bs_V23021 7(c, **kwargs)

MRIEERITE N AR K R iRm0 R, GBER IR,

TUHRE WA
IR B, FpA NIRK &5, 2 KBanikess LTt
Wemrs, Pt
145 23601 0)a, AR BRI W AR K e ki

N ML, ﬁﬁib;*%&z

1B 23005, Bt N AR K 20 SR 7e
AT, FRIER; BhRZ.

1B Z23RF0E, Al N K LR RN TER
AMr-ATR*0.67 Ty, #m k3t 253k Rz« TTEk -
iE

IEZH, F7A NRK LG, Z2LR0MRHE TR
P PR B A KRR O B T IR R, P&
P T 2Bl V240222

PR T2 Bl V240402

SCHEFE 125 Bl V240406

SCHE R 1405 B V240530

SKDJ FEHLE B fabr, TimkE: W&

BOLL #fj ) 1] Wi Jin 384 715

ERAEIVR TS HEE

ATR 55855

ATR ZH;

BOLL 75 3t % Bl

ZaPEES, Tk R

BOLL #5455 55

PA BOLL il A 2 = # I fE 5

CCI &rtif5 5

0 il R B8t REOH RG-S RATTIRE - 5
6 B IE SEMEF 5 R AL, PAKf & MACD %2 5
XA TTikE
B SV A S
XTIk E : 5
DIFF it 2 34l J5 5 i 0l , K SE A
DIFF it 3 25 e i 25, TR s
XL 22 ISR 1 1R 3K A
WL L 25 sk 5955

XU 2k 4 XFE UG I IR 55

WL Z 25T, il V240208

B LE A K RIE SR — K — 24 B

PREL AL E MACD %25

continues on next page

142

Chapter 2. czsc api



czsc, Release 0.9.57

Table 3 - continued from previous page

tas_hlma_V230301(c, **kwargs)
tas_kdj_base_V221101(c, ¥*kwargs)
tas_kdj_evc _VvV221201(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_V221201(c, **kwargs)
tas_macd_bc_VvV230803(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_bsl1_V230313(c, **kwargs)
tas_macd_bsl1_V230411(c, **kwargs)
tas_macd _bsl_V230412(c, **kwargs)
tas_macd_change_V221105(c, **kwargs)
tas_macd_direct_V221106(c, **kwargs)
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_V221208(c, **kwargs)
tas_rsi_base_V230227(c, **kwargs)
tas_rumi_V230704(c, **kwargs)

tas_sar_base_V230425(c, ¥*kwargs)

HMA Z2(55, T : R
KDJ & It A5 5
KDJ A 1555, eve & extreme value counts [
TR
KDJ AT 5E 5, eve & extreme value counts [ 15
FrYEE
AR . /N3
MA Z 5 fES
MA Z25F177 {55, InpE e Rl
%@%* o7 BNl
R AE R, DU R
i%%?é 12 2 HES
MACDIDIFIDEA £ % 15 [ {55
MACDIDIFIDEA £ 2317 [1{55, 3% max_overlap
24
MACD ¥ 54 Bl
MACD %l Bl 5 5t 1 Wiy
MACD ¥ [ £ B 15 5t 1]
MACD H:--4 B 5 5t H] iy
A2 MACD B [ 24 Bl S
MACD #iB—3%—L(55
MACD 2L 4 AE W8 —3K 320, TimkE :
HT MACD DIF (#4753t H] K55
T MACD DIF [ 2£75 it A Wi 5 5
MACD Fita 254k ik : g
MACD J[il; Tk : g
DIF/DEA/MACD 74} J2 {5 5% Bl ] W 3K 512 55
DIF/DEA/MACD 37t 125 25 il B 1 7 3K 52 5
DIF/DEA/MACD 43 2155 % Eb#ﬂﬁsﬁ%iﬁ
MACD 4 XA SCHIWr 35— K 32 i
MACD 4 X FE SUHI Wi 35 — K 52
MACD 3#55
MACD 4 X AE SCHIWr 85 — K52 14
MACD &S
RSI AL M55
Xof 5 2% Al 25 T A B, S AT AL Y O A
DIFF (¥ R it LR g S IR B ok - T
5
SAR Effif5 5

continues on next page
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Table 3 - continued from previous page

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)
x1_bar_ trend_V240623(c, ¥*kwargs)
zdy_bi_end _V230406(c, **kwargs)
zdy_bi_end _V230407(c, ¥*kwargs)
zdy_dif V230527(c, **kwargs)

zdy_dif V230528(c, **kwargs)
zdy_macd_V230518(c, **kwargs)
zdy_macd_V230519(c, ¥*kwargs)
zdy_macd_V230527(c, **kwargs)
zdy_macd_bc_V230422(c, **kwargs)
zdy_macd_bsl_V230422(c, **kwargs)
zdy_macd_dif_V230516(c, ¥**kwargs)
zdy_macd_dif_V230517(c, **kwargs)
zdy_macd_dif_iqr_V230521(c, **kwargs)
zdy_stop_loss_V230406(cat, **kwargs)
zdy_take_profit_V230406(cat, **kwargs)
zdy_take profit_V23040 7(cat, ¥*kwargs)

YIRS & K IV 3K 3 i B Iy
AR LA B KA K

DIF ¥ LR it 2 ==

BB ATR 47

BHT K £i BOLL 4247

B CCI 247

Bt KDJ 2247

BB MACD 2277

B8 RSI 247

BT SAR G247

AR LA 5

FRE & R & MRS, TTRE: Bk
WL =K AT, W LIES
BE/gRE e B SUHTH, st R
FEE T 11 A BSE BRI

TR B H N AL R RRE

B IRAT B AT RS

KA

FIRSOL A5 Ok A

JRH TSRS Uik

TR, WS SGEIEFES: TikE I
FEWAF T Tk W

FWAET Tk W

I BRI K 245

I BRI T K 24

DIF 372 2 2 Bl 1 =K 32
DIF 37 15 2 i1 B I 5K 352
MACD %2 SLIR%L
MACD #:4: 4+

DIF/DEA/MACD 37t 5 25 4l Bly JA] 3K 552 55
MACD [R5t

MACD % Bl W 56 — 3K L

MACD #:1-5 DIF )% %&

MACD =K 41

MACD -5 DIF [ 5% &
BRI

ERAEILEE

WAL R
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Table 3 - continued from previous page

zdy_vibrate_V230406(cat, freql, freq2, WHKEGEERAF

**kwargs)
zdy_zs_V230423(c, **kwargs) LYo R BT S I G
zdy_zs_space_V230421(c, **kwargs) X 2SR FE S AR

adtm_up_dw_line_V230603

czsc.signals.adtm_up_dw_line_V230603 (c: CZSC, **wargs) — OrderedDict
ADTM fE 55, Tikar: s
SRR {freq}_D{di}N{n}M{m}TH{th}_ADTMV230603”
i
L WA R K TR Y, ORI - JEREY . JFRER - W IFSL0E b ek
B et kAL K200, T up_sam
2. YA RO G THERIIFE G, WOFY - BAEH . MR JF S — #hik

B BRI 4210, T v sum
3. 24 up_sum > dw_sum SIRIAHMEEZ /T THE S, RZE
fa s F:
« Signal( ‘ H%k _DIN30M20TH5_ADTMV230603_ F25 _ (1% _{F7% _0 )

e Signal( ‘ H#Ek _DIN30M20TH5_ADTMV230603_ F% _{T& _{I& _0" )

Parameters
e ¢ -CZSC X4

* kwargs -S4 - ;param di: (55T E L EIECE i i K £ - :param n: JRHUK 28
BYFREL, 2RIAHM 30 - :param m: FREL K ZFAREL, 2RIAA 20 - ;param th: adtm [S{F,
A S, F2E5/10=0.5

Returns

(ER=a Vil
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amv_up_dw_line_V230603

czsc.signals.amv_up_dw_line_V230603 (c: CZSC, **kwargs) — OrderedDict
AMV fE& 3, TIE: IR
SERENL:” {freq}_D{di}N{n}M{m}_AMV gE& V230603~
iz

A B AR A B T AN SR AN A S (AT A RS -3 o IR BRI A X % BP9 451
MR, AMV S8RV 1B B/ NS AR IS S . 24580 AMV 28 B2/ R R AMV 42,
PHERANIES .

(EReYE S
* Signal( ‘ H%k _DIN30MI20_AMV fig& V230603_ F% (& _ % _0 )

* Signal( ‘ H#k _DIN30M120_AMV fE& V230603_F7% _ L5 _T% 0 )

Parameters
e ¢ -CZSC X%

o kwargs —Z 57 ML - :param di: {551 FEIEEE i #R K £k - :param n: FRELK £&
HIHREL, BRIAH 30 - ;param m: FREL K ZAR%EL, BRIAK 20

Returns
EREAGIERE S

asi_up_dw_line_V230603

czsc.signals.asi_up_dw_line_V230603 (c: CZSC, **kwargs) — OrderedDict
ASI 2735308, DUk : HRE
SRR {freq} _D{di}N{n}P{p}_ASI £ =5 V230603”
15925
BT SUMBBITELE, R ATRATT—foxt ST R THRANG 2] ASTH-AliHE AST B (L. —RILMIAL

BLEHR ASTINEUE (3 STZTISRANSRAGE S A & S HOR I ASTIEAR ), i W% AST A2
AT7 I FMIFI AST 5 HIY LSRR 5T, B3 T R A/

554
* Signal( ‘ H#k _DIN30P120_ASI £7%5 V230603_ F% _ (1% _{£& 07 )

* Signal( ‘ H#Ek _DIN30P120_ASI £4%5 V230603_ F% _{TFHE _ & 07 )

Parameters

e ¢ —CZSC %%
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e kwargs —ZHF ML - :param di: {551 FEIEEE 1 #R K £k - :param n: FRELK £k
HIAREL, BRINA 30 - :param p: FREL K g, #RIAH 20

Returns

(EREa LTS

bar_accelerate_V221110

czsc.signals.bar_accelerate_V221110 (¢: CZSC, **kwargs) — OrderedDict

HE i
SR {freq}_D{di}W{window}_ il V2211107

iz
LA B PRI AR K LR AUCERERT T RKIELY 80% DA L5 FLETI AR R o o 80%
© TR B0 PR K LA 1 D<IF 0 20% DATFs LT B4 B 5 B 80%
s Bl

* Signal( ‘60 434 _DIW13_ fiiid V221110_ ik _{T& _ (T8 _0 )

o Signal( ‘60 434 _DIWI3_ filisE V221110_ Tk _(E& _{E& 0 )

Parameters
o ¢ —CZSC %%

» kwargs S5 F L - di: X [A)450R K 2B, 315 - window: BUAR 1L di 13T window
K 2

Returns

(EREa LTS

bar_accelerate_V221118

czsc.signals.bar_accelerate_V221118 (c: CZSC, **kwargs) — OrderedDict
B i 5
BHUEM 7 {freq)_D{di} W {window }#{ma_type }#{timeperiod} _ Jill 3 V221118”
o'
Rk O K I AT T mal, H. close 15 mal BBEBRMIE IHOK s 2 R R B
59 F:
« Signal( ‘ H4E _DIWI3#SMA#10_ i3k V221118_ Fjik _ (& _{F& 0’ )

* Signal( ‘ H4k _DIWI3#SMA#10_ fik V221118_ Rk _ (T8 _ {17 0
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Parameters
e ¢ -CZSC X4
o di Julr n iR K 2 AR

* ma_type MA %% ¥} SMA, EMA. WMA, DEMA, TEMA, TRIMA, KAMA,
MAMA. T3

* timeperiod -MA [1}] )i}
* window — I E S A 1/

Returns
EREGIERE S

bar_accelerate_V240428

czsc.signals.bar_accelerate_v240428 (c: CZSC, **kwargs) — OrderedDict

B E
SRR {freq) _D{di}W{w)}T{t}_ fil# V240428~
(EReFizis
PA BBk Ao, VA R

L S E R IR/ w, rolling TH5F w AN JEIHIRY diff 268X ;

2. BT diff %A T BRI 300 ARG diff Z6XHERY 75% Ak, HA4ET diff KT 0, g

S bk g ;

3. WHWNEDZA T ARATE Bk K 2.

5 F4:
« Signal( ‘ H£ _DIW21T2_ ik V240428_ b3k (T8 _ T 0 )

e Signal( ‘ HZk _DIW21T2_ Nk V240428_ ik _{Fat _{F& _07 )

Parameters
« ¢ CZSC %
* kwargs -
— di: XS5 K R0 E, H%
- w: @ RN
-t A Rk K 2R

Returns
IEREa AR S
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bar_amount_acc_V230214

czsc.signals.bar_amount_acc_V230214 (¢: CZSC, **kwargs) — OrderedDict

N R K 2SS H
SR {freq} _D{di}N{n}_ Ziti {t} T
ook

L PRIBUECE (IR0 di MR K 2R AT n AR K 2k, HRESEH, WRAT ¢ T07, W, mhH
5504
* Signal( * H £ _D2N1_ ZiT#8 10 TJ7 _ 2 L& _ L 07 )

Parameters
« ¢-CZSC *%
o di IR K 4
* n-HJURKZ
o kwargs —t: B A H(E

Returns
IEREa AR S

bar_big_solid_V230215

czsc.signals.bar_big_solid_Vv230215 (c: CZSC, **kwargs)
N EROR SR K iy X oy 25
SRR " {freq}_D{di}N{n}_MID”

524
LRI O PR SR K 2, R0 R K 4y
gl

« Signal( ‘ A%k _DINI0O_MID_ %5 _ K _{F& _0 )
* Signal( ‘H%k _DINIO_MID_ %5 _ K[ _{Fi& 0 )
» Signal( ‘H# DINIO_MID_&EZ% _ KM _{F& 0’ )

e Signal( ‘H#k _DINIO_MID_FZ£ _ KIH _{£%_0" )
Parameters
e ¢ -CZSC X4
o di R IR K&
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o n—% LR/
Returns

(FReEgst

bar_bpm_V230227

czsc.signals.bar_bpm_V230227 (c¢: CZSC, **kwargs) — OrderedDict

DA BP hy LA 4 %) 3
SEET 7 {freq}_D{di}N{n}T{th}_ 455}z & V230227”
15524

1. PABP AR S, THARE n MR K ki, WARKT th, WSS, S 0h5Re
2. RZ, WH/NT-th, WRRES, 0
{55
e Signal( ‘15 43 _D2N5T300_ 4aX} 8 V230227_ 55% _ L& _ £ _07 )
* Signal( ‘15 738 _D2NST300_ 45z & V230227_ 3% AL AT 07 )
* Signal( ‘15 438 _D2NST300_ £ %} 8l V230227_ 5% _ ARG _ £ 07 )

* Signal( ‘15 434 _D2NST300_ 2% sl V230227_ #55 _ (L& _ L& 0 )

Parameters
e ¢ —CZSC %%
* kwargs —
- di: FIHEELIR K 26
- ELEZ MR K 2k
- th: %0 bp

Returns
ERERSHIERE S

bar_break V240428

czsc.signals.bar_break_v240428 (c: CZSC, **kwargs) — OrderedDict
WAB 5
ZEZEk: 1L URIR 4587 BRI H B (E 5% ] (https://zhuanlan.zhihu.com/p/390025811) 2. B %,
JURAESE, 2011, CEETH N SR AR 62 i S5 B AR G0

SRR " {freq}_D{di}W{w}_ F{}: V240428~

150 Chapter 2. czsc api


https://zhuanlan.zhihu.com/p/390025811

czsc, Release 0.9.57

fir S 2
A 60 SRR, ST 1 g0 w i K SRR M FURIEH, 41T BRI LS 2. 4
K ARIMCEYT, iT0 C KT HIRY, MRS N LI, OISR

g A1
- Signal( *60 4} _DIW20_ TJrff V240428 CEHFIE _ (15 _E% 07 )

* Signal( ‘60 738 _DIW20_ S V240428_ Wb _ AL _ LR 07 )

Parameters
» ¢ —CZSC X%
* kwargs —
— di: int, default 1, J& w5 &
— w: int, default 60, 71552 Ti UL A1) K 2805

Returns
(ER=a A ERE S

bar_classify V240606

czsc.signals.bar_classify V240606 (c: CZSC, **kwargs) — OrderedDict
FAAR K R B2
KABCRY: https://sOcqexuy3p.feishu.cn/wiki/P79fwVE19i7vwakeDuac4tFRnMf
SR {freq}_D{di} WAEALE _ 7326 V2406067
fi'gighi:
L. A o @ A A B B R b =0 2 — PN R
2. RIS 2 FE S A T E a3 L 9 o ) =53 2 — DA
3. APCARE A R AR S A e a3 L 1 o ) =502 — DA«
fa s F:
« Signal( ‘60 4> _D1 #EA7E _ 4325 V240606_ (K17 _ (T8 _{F& 0 )
* Signal( ‘60 43 _D1IEALE _ 432 V240606_ i) _ £ _ £ 07 )
* Signal( 60 43 _D1 YR E _ 4328 V240606_ @ _ (ERE _ER 07 )

Parameters
e ¢ CZSC %%

* kwargs —
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— di: int, default 1, J& 1 RAZ &

Returns
EREaAbiE

bar_classify_V240607

czsc.signals.bar_classify V240607 (c: CZSC, **kwargs) — OrderedDict
PR K SR B 26
KA IR https:/sOcqexuy3p.feishu.cn/wiki/PNY8wB59xicCtVkTacvereQgnOh
SR {freq}_D{di}K2 AL _ 432K V240607”
fi'TiZhi:
L BZ: 5 K RIEMTES — R K Rt By
2. BAS MR K AIEEMTESS— IR K R RN Ty
3. ks HARRE B
fa'g 5
* Signal( ‘60 43#h _DIK2 &7 E _ 4338 V240607_F= _MEE _ LR 07 )
« Signal( ‘60 4> _DIK2 ELAE _ 432 V240607_ ik _ T35 _ 1% 07 )
* Signal( ‘60 43 _DIK2 HELNLE 433 V240607_FHZ R _AEE 0 )

Parameters
» ¢ CZSC X%
* kwargs —
— di: int, default 1, JE I {wFe =

Returns
([EREa sV iERE

bar_cross_ps_V221112

czsc.signals.bar_cross_ps_V221112 (¢c: CZSC, **kwargs) — OrderedDict
ERER di A K ZRZFBCHE . g UEA, dERFERT]
SHHEM:” {freq}_D{di}K_N{num}”
o' 24
1L AR 600 A K 2RI S0 8. R II0i413%;
2. Wk dik 2B, Y) E%F num AL EREIGL, FERNEL R, 23k,
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(ERe2IES
» Signal( ‘15 43 _D2K_N3_ %53k _ (L7 _ L3 0" )

o Signal( ‘15 43#h _D2K_N3_ %3k {£& _{£& 0')

Parameters
» ¢ CZSC X%
o di A5 S RTEEECE di R
* num {4

Returns

S

bar_decision_ V240608

czsc.signals.bar_decision_V240608 (c: CZSC, **kwargs) — OrderedDict
W i A RIE N AR K iR G 3 TR, iR 2 3ice:, 748, Rt s ks, £
SR {freq}_W{wIN{n}Q{q} i _ s X V240608~
155 B4
L BZ: B MK RIEMTESR R K &imasth by
2. Ba BN K RN TES — IR K R SARMN T 7
3. ks HAd B
555k
* Signal( ‘60 43 _W300N20Q70 jilt it _ gesfi X V240608_ 25 T8 T8 00 )
* Signal( ‘60 434 _W300N20Q70 it _ wesfi K Iag V240608_ il _ fF& _ (& _07 )

e Signal( ‘60 43P _W300N20Q70 it & _ ik X1 V240608 F% T3 T3 0 )

Parameters
¢ ¢ —CZSC %%
* kwargs —
— w: int, default 300, % IR/
— n: int, default 20, fHIT N i K 2k

— q: int, default 80, 73V %k, HUEVERE 0-100, F/RBURL w iR K KA ET) q
SARITES
Returns
IEREa A IERE S
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bar_decision_V240616

czsc.signals.bar_decision_V240616 (c: CZSC, **kwargs) — OrderedDict

WG S/A5 E
SRR (freq)_W{w)N{n} 355 _ JiI<In V2406167
fis oy
LOBZ LN AR K LWL, FUSS B0 5 (5
2. F%s BT N K G IUFE, FURSEH IR st mnss (5 5
https://sOcqexuy3p.feishu.cn/wiki/MT47wiaalilwnnk AGo5c04Sxnfd
i e gle:
- Signal( “60 4ph _W100NS 3155 _ JesfiKisk V240616_ B % _ fERE _HERE 07 )
- Signal( “60 4Eh _W100NS BR55 _ JesfiKisk V240616_ %5 _ fERE LR 07 )

Parameters
* ¢ —CZSC %%
* kwargs —
— w: int, default 300, & 15/
— n: int, default 20, Hxir N R K £

Returns
IERea A

bar_dual_thrust_V230403

czsc.signals.bar_dual_thrust_Vv230403 (c: CZSC, **kwargs)
Dual Thrust & {8 2$8%

SR {freq)} _D{di} B #{N}#{K1}#{K2}_BS #fjli) V230403~
fivssiesi:
Z: L. https://www.myquant.cn/docs/python_strategyies/424

AU AR S SC— AN IR, TR SRR B A S AR 2k il B3, B, 2k
WTE’, %L

55 503:
« Signal( ‘ H%k _D1 i#iBZEM; #5#20#20_BS #f B V230403_ 25 _ {135 _ {13 07 )

e Signal( ‘ H%£k _D1 il jH 23k #5#20#20_BS %) V230403_ BZL _{T& _{IZ 0" )
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Parameters
o o HEAb AR CZSC X4

* kwargs —HANSHL - di: FECE di K 2 - N: Rl N REOEE - K1 24 RRE
Bt - K2: 240, MRIELRI

Returns

fr5 7t

bar_eight_V230702

czsc.signals.bar_eight_Vv230702 (¢: CZSC, **kwargs) — OrderedDict

8K EFH K

SR {freq}_D{di}#8K_ E#+4r2 V2307027

i gh:

Z: L% https://blog.sina.com.cn/s/blog_486e105¢010009uy.html X s & 25 H T 8K EFHr 225 .

fH'55:
* Signal( ‘30 73-ph _DI#8K_SE#/3-J¢ V230702  S5-F-ily _ £ _E& 07 )
« Signal( ‘30 44 _DI#8K_ FE#4>25 V230702 XUFAR R _fF5% _fF3% 07 )
* Signal( ‘30 73pf _DI#8K_EH/33E V230702 9y _ AL _ L& 07 )
* Signal( ‘30 738 _DI#8K_GE#/3J¢ V230702 #i-P-ily _ (£ _E& 07 )
o Signal( ‘30 434h _DI#8K_ FE4r2 V230702 MK ik _ (T8 _ 18 _00)
* Signal( 30 738 _DI#8K_EH7r2E V230702_ Jo X Bk _ AR _ATE 07 )
* Signal( ‘30 738 _DI#8K_ E#/3J¢ V230702_ JoH X ik _ A& _ £ 07 )

Parameters
c —CZSC X%

Returns
IEREaAIERE S
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bar_end_V221211

czsc.signals.bar_end_v221211 (c: CZSC, freql='60 4-4F', **kwargs) — OrderedDict
FIWr o K 2R MEs
SR {freq}_{freql} 4531 _BS fiij 2212117
iz

DA freq SRR MY, freql oK EHT, HIWT freql K 2R a5, WIERETH, REuIESEN “ME”, &
AR ] AR X7, x AR AR

59 F:
« Signal( ‘15 43h _60 4M4h&s s _BS &l 221211 KM 1_{F& _(F& 0 )
« Signal( ‘15 4> _60 4MBhgEsR _BS BE) 221211 K 2_ {18 _fF& 07 )
* Signal( ‘15 738 _60 4rph&iel _BS Hijllh 221211 R 3_4E& _4E& 07 )

* Signal( ‘15 738h _60 Jrp4lsR _BS fijBh 221211_ M _ LR _ LR 07 )

Parameters
o o —HLAhJE IR CZSC X5
o freql /i EIIZ R

Returns

S

bar_fake break V230204

czsc.signals.bar_fake_break_v230204 (c: CZSC, **kwargs) — OrderedDict
BRI

SRR {freq)_D{di}N{n}M{m}_ fR5mE”

o' itk :
L) P RN, 5l N AR K L5 23 Mg 1 H B0 R0R T ki K R E & A, BfJ5 LR K 2R Pt
P, HZ;
2. Rz, W RZERE, B
s He:

* Signal( ‘15 738 _DIN20MS_ B _ =S _ LR _ LR _07)

* Signal( ‘15 738 _DIN20MS_ B8 _ AL _ L& _fEE 07 )

Parameters
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e ¢ CZSC %%
o di -MEHRIE LA bar FFIRTHE

Returns

(R

bar_fang_liang_break V221216

czsc.signals.bar_fang_ liang break_Vv221216 (¢: CZSC, **kwargs) — OrderedDict
R MO M BR A E 4, Tk
SRR -7 {freq}_D{di}TH{th}#{ma_type }#{timeperiod}_ ZEM¥ V221216” {55 i&45:
1. R
2. HimmlER, Folr—MR K AR AR/ NT T — B (a3 i
(EReZiE=
e Signal( ‘15 434 _DITH300#SMA#233_ 81 V221216_ =M _ gim bk _ = 0 )

Parameters
e ¢ -CZSC X%
o di A5 S AEULEREE i R K 2
» ma_type 5 EBH LA, BIAH SMA
* timeperiod FREHLINHW, BilK 233
o th Y HTEALM G LR IE R (e, M7 BP

Returns
(ER=a A IERE S

bar_limit_down_V230525

czsc.signals.bar_limit_down_V230525 (¢: CZSC, **kwargs) — OrderedDict
PRfsfE LG T R K SR B2 2
SR {freq)_ BRFIRTC T R SR FHE _ A4k V2305257
iy ey
L BRI B N A S A PRl
o5&

* Signal( ‘ HZ _ P55 TN AR LR FHEL _ F2k V230525_ 3 2 _ T _fEE 07 )
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Parameters
e ¢ -CZSC X4
* kwargs S5 7

Returns
S EEEREEAE S

bar_mean_amount_V221112

czsc.signals.bar_mean_amount_V221112 (¢: CZSC, **kwargs) — OrderedDict
I BURHTR] W P28 S 8 K55
SR {freq}_D{di}K{n}B #y%i _{th1} % {th2} TJ7”
S
ISR 1 AR K IRl n AR K 209 WU EAE thl F1 th2 2Z [7)
5504
* Signal( ‘15 738 _D2K20B % _1 £ 4 TJ7 _ &% _ L8 _{LE 0" )

* Signal( ‘15 738 _D2K20B 2% _1 2 4 T _Jg LR _HFE _0")

Parameters
s ¢ —CZSC X%
o di A5 S IHREUEREECE i R
* n-[a] & n ik
« thl ASH R, A T
« th2 Az EH B, A T

Returns

S

bar_operate_span_V221111

czsc.signals.bar_operate_span_V221111 (c¢: CZSC, **kwargs) — OrderedDict
H A EAERTRNIXTR], ¢ w2t e BEa JR1 30T CZSC %5
SRR {freq} _T{tl J#{t2}_ i) X [
55514
o Signal( ‘15 434h _T0935#1450_ Isf[a] X [i] _ & _ AT _{E& 0 )

o Signal( ‘15 43#h _T0935#1450_ i) X [] _ 75 _ AT _ {E& 0 )
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Parameters
c —Rul K CZSC X4
Returns

S

bar_plr_V240427

czsc.signals.bar_plr_Vv240427 (¢: CZSC, **kwargs) — OrderedDict
B HitE

plr /2 Profit Loss Ratio {9455, BI& 7 . &5 HE— M T B BR300 3 h R #U0 -5
R E] Y AR RS -

SHHIRL: (freq) D(di}W(w)T(tM({m)_ 75 It V240427
RUTTE

PAZ SRR OB, TR ARANR - 1 4R B i — AR, 28 Ly 2. fEm A L Z AT K 46
i, REE AR, IC H 3O H B L ZRIM&E T, idoh plr

' 54:
* Signal( ‘60 434l _DIW60T20M %3k _ 25 [t V240427 R e _ 3% _ 3% 07 )
* Signal( ‘60 438 _DIW60T20M %3k _ 5 [t V240427_ VW& _ T3 _ £ _ 00 )
« Signal( ‘60 434 _DIW60T20M %53k _ %15 1 V240427 _ R fE _ & _(F& 07 )

« Signal( ‘60 434l _DIW60T20M %53k _ 245 [, V240427_ W& _ T3 _ 3% 07 )

Parameters
e ¢ CZSC %%

* kwargs —

di: int, default 1, & WAL

w: int, default 60, 71554 5 HAY K 250

t: int, default 20, 237 LW S(EL, plr >t/ 10 B A5 5451
m: str, default “Z3L" 55 75m],” £K" B “453k”

Returns
IEREa A IERE S
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bar_polyfit_V240428

czsc.signals.bar polyfit_v240428 (c: CZSC, **kwargs) — OrderedDict

—br. 2 uiEa

SRl 1. (BT 2021 EA 00 B #3556 05 ] (https:/zhuanlan.zhihu.com/p/391605615) 2. B %, |~
KAkgF, 2011, (EETARH 20 AR ST 3550 5 (LPTT) SHEY

SN (freq)_D{di}W{w)_ 433 V240428”
5324
X Br R R BCK— B S, W PR TR RRR . 2 S dy/de>0, SIS IEAL T BT E

AL dy/d<O, WSRO . 00 T R ECR TSR 5 TR A d2y/d2>0, ik g
(OFHmE)s 3 B4 d2y/de2<o, frigigom™ OFHmT).

AL, s I IR AT E R BE B, XFBE RS (f28%) SK—Br o2, AT 0 3
FIETT T, /N O BRI ROIT 1 TT o SR Hr S RO I, BRI G M IR AT R, R T
0 Y IITEITAH BRI AR o, AEANBTIINGE , S22 W A AE i (i A2 v

(GReZiES
* Signal( ‘60 738l _DIW20_ 732 V240428 _ fiif ok _ AR _4EE 07 )
* Signal( ‘60 434 _DIW20_ 4325 V240428 _ Jd Fik _ (3 _ £ 0 )
* Signal( ‘60 438l _DIW20_ 432 V240428 _ finsdi F i _(F& _ % 0 )

e Signal( ‘60 43P _DIW20_ 4328 V240428_ i Ntk _ 32 _ 1% _0 )

Parameters
« ¢ -CZSC %%
* kwargs —
— di: int, default 1, [F I {RE =
— w: int, default 60, 71552 = A1) K LR

Returns
ERERSHIERE S

bar_r_breaker V230326

czsc.signals.bar_r_breaker_V230326 (c¢: CZSC, **kwargs)

RBreaker H [N [RI55%2 5
SHAEMN 7 {freq}_RBreaker_BS Fii g V230326~

i i

Z:0,: https://www.myquant.cn/docs/python_strategyies/425
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2O KBGO, MBI > REBCEAN, WIAH EBAEHE 2 9kE:, THOME; 26
W, SRR < RGO, WA PRI R S 4kEE, T,

FRQml: SORRIS R 2 B 2 0 AR i > U SE )G, B oA Il B S 2 Szt (A i)
SCHELRRS, RIUSEEHNS, RIS Fpas st 2 B NEARG < WESKAMG . BErP ks R, Bl
SR AN ISR B 2R, SRIBUSFE S, RIS

9 Fk:
« Signal( ¢ H £k _RBreaker_BS #iiflhj V230326_1f{% _ bt & 0’ )
* Signal( ‘ H £k _RBreaker_BS il V230326_ %5 _#a¥% _£%& 0" )
* Signal( ‘ H%k _RBreaker_BS #fjH)j V230326_1fi{% _ #a% _{£& 0’ )
« Signal( ¢ H £k _RBreaker_BS #ii[lhj V230326_1f{zs _ bt & 0" )

Returns

{%%‘?/\

bar_reversal_V230227

czsc.signals.bar_reversal_V230227 (c¢: CZSC, **kwargs) — OrderedDict
FIRr i —HR K 2@ BAT Sl 5
SR " {freq)_D{(di}A{avg_bp)_ J2%% V230227”
5 igh:

s FZ: MEi K LHMHL, SiHEK B B ke R K 2, #423/5/8 R K 28 REitikiE
avg_bp *n, (L 13 R K ZRER 2 FHZ

s Rz, BE
(ERY RS
* Signal( ‘15 438l _DIA300_ J%% V230227_FE% _ 18 _f£& 07 )

o Signal( ‘15 434 _D1A300_ f#% V230227_F=% _ATE _TE 0 )

Parameters
» ¢ —CZSC X%
o di -HEHEEIUR K 2
* avg_bp ¥ FUR K LiBkikie, T HIW R bk

Returns
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bar_section_momentum_V221112

czsc.signals.bar_section_momentum_ V221112 (¢: CZSC, **kwargs) — OrderedDict
ARMEA XA ([EE K L) ahsimss
SRR {freq} _D{di}K{n}B_ [S{{H {th}BP”

(EReZlE:

Signal(
Signal(
Signal(
Signal(
Signal(
Signal(
Signal(

Signal(

‘15 434p _D2K10B_ [S{H 100BP_ ik _ 5% _ K#zh _0°
“15 73k _D2K10B_ [8{E 100BP_ T _ §5% _ izh _0°
“15 4¥%h _D2K10B_ R {E 100BP_ T _ 5% _ @kzh _0°
“15 4ppp _D2K10B_ E{H 100BP_ ik _ 5% _ fikifish 0’
“15 4¥%h _D2K10B_ [R{E 100BP_ ik _ 559 _ wksh _0°
“15 4»%h _D2K10B_ [#{E 100BP_ bk _ 3% _ Kizh _0°
“15 4»%h _D2K10B_ [#{E 100BP_ |-k _ # % _ wizh _0°
“15 43k _D2K10B_ [#{E 100BP_ Tk _ 3% _ wiksh _0°

Parameters

« ¢ -CZSC W4

o di [X[AISEW K (7 E, (B

* n-Huln iR K £

* th - EIE, $042 BP

Returns

S

bar_shuang_fei_V230507

czsc.signals.bar_shuang_fei_v230507 (c: CZSC, **kwargs) — OrderedDict

XCGHEE, T A

ZHUSLHE: (freq) D{di} & _ fi%k V230507”

i
SR
2 WERALH], ELBRIEAT 5%
3. W

i pie:
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* Signal( ‘ HZ DI XK _ %64 V230507_FZ _{E&E _{E£E _07)
Parameters
e ¢ —CZSC X%
» kwargs ZHCFIL
= di: SR EUL ERCH i IR K 2
Returns

(EREAAVEEE

bar_single_V230214

czsc.signals.bar_single_Vv230214 (c¢: CZSC, **kwargs) — OrderedDict

AR K AR
SN (freq) D{di}T(t)_ A"
i

L FBRBIZ, FRERIL:;
2 Kk, Kb, KFH, Hi;
i gl
- Signal( * FIZk_D2TI0 R4S _ Wik RStk T3 07 )
- Signal( ‘H% D2TI0_IRAS _ FIL _ K5 _(ER 07 )
- Signal( * H2k D2TI0 RS _ Bi%k K B {53 07)
Signal( * H#k _D2T10_ R4S _ B K b8 (ERE 07)
Signal( * % _D2T10_ {45 _ BiZk _ K F _(ER 07)

Signal( ‘ HZk _D2TI10_JIRZS _ fHZ _ KM _tE& 07 )

Parameters
¢ ¢ —CZSC %%
o di IR K £
* kwargs —t: KR, K EF. KTZHEME, Kih 1.0

Returns
IS
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bar_single_ V230506

czsc.signals.bar_single_V230506 (c: CZSC, **kwargs) — OrderedDict
ALK 35 PR Al B S 52 R
SENEN:” {freq}_D{di} B K # % N{n}_BS #{h V230506”
i
L g SCESHP T A /IR -1 / s
2. BRI 100 A K 2k, HHRESE T, 4 in 2
(GReZiE

o Signal( ‘15 4% D1 B4 K ¥ % N5_BS 4l V230506_ %5 3 2 _fT& L& _0° )
e Signal( ‘15434 _D1 B K #% N5_BS #iiBh V230506_ %5 4 )2 _{T& _{£% 07 )
* Signal( ‘15 438h _DI LK #3 N5_BS #iB) V230506_ 45 2 )2 _ 5% _fF& 07 )
o Signal( ‘15 43%h _D1 B K # % N5_BS 4l V230506_%5 1 2 _f£& _ & _0° )

* Signal( ‘15 434 _D1 B K # % N5_BS B V230506_ 45 5 )2 _{£& _ £ 0’ )
Parameters
« ¢ CZSC %%
* kwargs —S4(“Flreturn: R [A{F 5450
bar_td9_ V240616

czsc.signals.bar_td9_v240616 (¢: CZSC, **kwargs) — OrderedDict

AT UL
SRR {freq)_ #aT JUEL N{n}_BS 4l vV240616”
5585

L YA T AT 4 R KRRy, +1, -1

2. MRRE—RK Lo 1, HESEITHONTST N, L WPREJF— IR K Z0h-1, HIESEIT
BUNTEET-N, KA

155 H:
* Signal( ‘60 4>4h _ 7} S NO_BS #fjH) V240616_ L5 94k (& _07)
* Signal( ‘60 4P _ #iay JUFE N9_BS #iBh V240616_ 3255 _9 #% _ (L5 07 )

Parameters
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e ¢ —CZSC %%
* kwargs —
— n: int, default 9, FELLFEITIREL

Returns
IEREa A IERE S

bar_time_V230327

czsc.signals.bar_time_v230327 (c: CZSC, **kwargs)
K 28 H ISR 5 BefE 5
SR (freq)_ H ITTE] _ 43B¢ V2303277
(GRepia s
* 60 ZrBhEk 30 2Bl K £k, 4 H N H BT 4 B
5 H:

o Signal( ‘60 43P _ H R _ 4B V230327_55 1 B _ 4T3 _

13

=z
=]
[

07

* Signal( “60 738 _ H PIIRFE] _ 20Br V230327_ 25 2 By LR _ AL 0
* Signal( ‘60 738 _ H IRFTR] _ 20 BE V230327_ 2% 3 Bt _ LR _ L& 0’

* Signal( ‘60 Z34P _ HNHTR) _ 4B V230327_%5 4 B T2 I8 0

Parameters
e ¢ -CZSC X4
* kwargs —

Returns
IEREaAIERE S

bar_tnr_V230629

czsc.signals.bar_tnr_V230629 (c¢: CZSC, **kwargs) — OrderedDict

#aFEE4e4E (TNR, Trend to Noise Rate) 42
SEEHT 7 {freq}_D{di}TNR {timeperiod}_ #4% V230629”

5

TNR AR BN K L, HREMA close 14 xf 2 (H R AMHAE P4 close 4% 22 {H R 1T

Hudgeals 100 4> bar () TNR #EA773 )2

s
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* Signal( ‘15 434h _DITNRI14_ #% V230629_%57 )2 _{E%& _fF& 0’ )
o Signal( ‘15 4P _DITNRI14_ #% V230629_ 45 6 2 _ (T3 _ (& 0 )
« Signal( ‘15 4% _DITNR14_ 4% V230629_%45 8 |2 _ 1% _ (& 07 )
* Signal( ‘15 434h _DITNRI14_ #% V230629_%59 )2 _{F& _fF& 0’ )
« Signal( ‘15 4>4h _DITNR14_ 4% V230629_%5 10 )2 _ (T3 _ (L& 0 )
« Signal( ‘15 4% _DITNR14_ 4% V230629_%45 5 |2 _ £ _ & 07 )
* Signal( ‘15 434h _DITNRI14_ #% V230629_%52 )2 _{F%& _fF& 0’ )
« Signal( ‘15 44 _DITNR14_ 4% V230629_%45 1 & _ T35 _ (T 07 )
* Signal( ‘15 4> _DITNR14_ 4% V230629_ %45 3 |2 _fF3% _ (& 07 )

* Signal( ‘15 434h _DITNRI14_ #a% V230629_%5 4 )2 _{F5& _fF& 0 )

Parameters
e c—czsc XA
* kwargs —
- di: FIRGH i IRK 2
— timeperiod: TNR f8F5H0 5%k
Returns
fFg 7

bar_tnr_V230630

czsc.signals.bar_tnr_V230630 (c¢: CZSC, **kwargs) — OrderedDict
#REE kR (TNR, Trend to Noise Rate)

ZENENL 7 {freq}_D{di}TNR({timeperiod }K{k}_ # % V230630”
' 24
TNR HEA: BN KL, FREMA close X 25 (H 4 DAFHABHI A close 4k} 2518 21t .

WEE AR WY, AR I ZIAY TNR > 325 k A TNR B39(E, GBS e, e 2,
WEETERIIN,  MERHE SR .

EREZIESE
* Signal( ‘15 434 _DITNR14K3_ #43 V230630_ B35/ _ (T _ (T _0 )

e Signal( ‘15 434 _DITNRI14K3_ # %+ V230630_ Mg Ham _{F& _{F& _07 )

Parameters

166 Chapter 2. czsc api



czsc, Release 0.9.57

. cczsc WG

» kwargs —
— di: I i K £
— timeperiod: TNR 8471551
- kg% kA~ TNR (9 35(H

Returns

ERe !

bar_trend_ V240209

czsc.signals.bar_trend_Vv2402009 (¢: CZSC, **kwargs) — OrderedDict

IR S
SN {freq) D(diIN(N} 2355 BS 1B V240200°
it

PAZ OB L AR BAE R 2 )5, FAR A M e s 212 A K 22 TB) Y K 2R AE 5-30 Z )5 2.
AT K 26 DIF {E/NTRT N AR K 250 DIF (ERIPREZR—4; 3. RAA MY K i fiRpk
TR EARA; 4. ARRA TR K Zif9 MACD {H/TF AT N AR K 29 MACD {ERIBREZR—F

o5k
* Signal( ‘60 438 _DING6O % ¥R S _BS ffi#) V240209_ L3k LR _ 8 07 )
* Signal( ‘60 434 _DIN60 4 #§R i _BS i) V240209_ 753k _ L7 _ {13 07 )

Parameters
e ¢ CZSC X4
* kwargs -S4 E
— di: int, default 1, {5855 ) LR K £
— N:int, default 20, % 1K/

Returns
EREabIES
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bar_triple_V230506

czsc.signals.bar_triple_V230506 (c: CZSC, **kwargs) — OrderedDict
=K j]l] ﬁ/zumA&QE
SRR " {freq}_D{di} = K Nzt _ #f K 75 V2305067

fis -

L EZE=ARPHZ, [=50K), WRERAREeHE, Dhmikl
2. B MRAL, [, MRS AW eI, Dkl
3. AR AZ BAR AR FIT A B RO A B B 4 S

5514

o Signal( ‘15 404f _D1 = K i _ #f K JE4 V230506_ =%k _ mAE Ly _ & _07 )
e Signal( ‘15 44 _D1 = K fini# _ # K B3 V230506 =%k BHLF (L& _0 )
* Signal( ‘15 438h _D1 = K fili# _ # K B V230506_ Frmiik _ RKUOiE _ % 07 )
* Signal( ‘15 43 _D1 = K finsk _ #ft K JEA V230506_ Fifikigk _ Kk i _ £ 0 )
* Signal( ‘15 434 _D1 = K sk _ #f K JEA V230506_ Fifikik _ ATy _ & 07 )
* Signal( 15 438h _D1 = K fili# _ # K B V230506_ =1k _ RUiE _ % 07 )
_HEKIEAS V230506_ =ik _ RKUiE: _ £ _07)
* Signal( ‘15 434 _D1 = K sk _ #f K JEA V230506_ Fifikik _ Kyics: _ & 07 )
« Signal( ‘15 440 _D1 = K fin _ # K JE74 V230506 =%l _ Rk4ism _ L& 00 )
* Signal( ‘15 438h _D1 = K ik _ # K JEA V230506_ Fimpik _ Kk gis _ 5 07 )
* Signal( ‘15 438h _D1 = K il _ # K B V230506_ Fimpik _ #AE o)y _ 5 07 )

* Signal( ‘15 738 _D1 = K fini# _ #f K JEA V230506 =35k _ kit L5 00 )

* Signal( ‘15 /4 _D1 = K Jii;

f%+

Parameters
e ¢ CZSC %4

o kwargs S F diL:return: & [7]{5 5451
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bar_vol_bs1_V230224

czsc.signals.bar_vol_bsl_v230224 (¢: CZSC, **kwargs)
B A Y R AR
SRR {freq} _D{di}N{n} &4 _BS1 %"

fir S 2
LA B ARG R K S BT R, IR A S R 08775
2 2, MRS

g A1

* Signal( ‘15 7pph _D2N34 &4 _BS1 il _HZ _ALE _{LE _0")

* Signal( ‘15 738 _D2N34 S 4 _BSI il _ A= _ALE _{LE _0")

Parameters
» ¢ CZSC X%
o di G I IRK 4
* n % HA/N

Returns
{557

bar_vol_grow_V221112

czsc.signals.bar_vol_grow_v221112 (c: CZSC, **kwargs) — OrderedDict

{RPERER AR K R s SR EE T 1 N K 2l
SRR {freq} _D{di}K{n}B_ jif & V2211127
(TR
R E SR, BB | IR K R EEE /A& N RGP REE, 76 2-4 5200,
5o 54

o Signal( ‘15 434 _DIKSB_ i V221112_ % _E& (& 07 )

o Signal( ‘15 434h _DIKSB_ itk V221112_ 2 _fF& _{F& 07 )

Parameters
+ ¢ CZSC X%

* kwargs -S4
- di: FIECE i IR K 2
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- i AENRKEZE

Returns
EREaAbiE

bar_weekday V230328

czsc.signals.bar_weekday_ V230328 (c: CZSC, **kwargs)

K £ i) 5 B

SR {freq)_ JH T _ 5 B¢ V2303287

RRRTIE
o RN H BB B

fi3 50
- Signal( 60 43h _ Ji PRI _ 4MB V230328 il — _{ER _{EE _07)
* Signal( ‘60 73ph _ FEPIFIA] _ 2 Br V230328_ JH . _ALRE LR 07 )
- Signal( 60 4}h _ JEI PRI _ 4MBE V230328 JH = LR _{TE 07)
- Signal( 60 43h _ Ji PRI _ 4MB V230328 DY _{ER _ fEE _07)
- Signal( 60 4}h _ PRIl _ 4MEE V230328 AT _ AR _{TE 0 )

Parameters
e ¢ CZSC %%
* kwargs —

Returns
(EREaAEIERE S

bar_window_ps_ V230731

czsc.signals.bar_window_ps_V230731 (¢: CZSC, **kwargs) — OrderedDict
FRAE B H SRR o R85, DTk - chenlei
SR {freq} _W{wIM{m}N{n}L{l}_ 374 /% Jjfii V230731”
o' 24
L R N 2B R A NH RS ARAY NL, AT DA LA I8 A% ) SR e g r

2. VB K AU 6 C AT NH. NL 2 B8, %N P= (C-NL) /(NH-
NL)
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3. Bupol MASPAEIFS, 3Gz, 28N L, 22 REA AL E ST, R/ ME iR
WRYSCHE, URIE R U AL

fi' Ak
« Signal( ‘15 434 _WSM4ONSL5_ 342 % F7{7 V230731_ JE /7 N5_ 5% N5_ 245 N5_07 )
« Signal( ‘15 434 _WSM4ONSL5_ 4% % J7{ V230731_ JE /7 N5_ %% N4_ 245 N5_0° )
« Signal( ‘15 43%h _WSM4ONSL5_ 3 4% 1 J7{o V230731_ JE /7 N5_ 374 N4_ 245 N4_07 )
e Signal( ‘15 434 _WSM4ONSL5_ 342 % F7{ V230731_ JE /7 N5_ 7% N3_ 245 N5_07 )
Signal( “15 434l _WSM4ONSLS5_ 342 % J7{ V230731_ JE /7 N5_ 0 N2_ 245 N2_07 )

Signal( ‘15 434 _W5M40NSL5_ 7 # 5 J14v V230731 _ Sy N5_ 52 N1_ 247 N2_0° )

Parameters
e ¢ -CZSC %4
* kwargs Z4(FM

- paramw
VRO ARG 1R
— paramm
TR CEUI R I K SRy
-  paramn
i N 2
- paraml
Pag=lilE e
Returns
H USSR

bar_window_ps_V230801

czsc.signals.bar_window_ps_V230801 (c: CZSC, **kwargs) — OrderedDict
PR B P SCHE o (st 38
SR {freq} _N{n}W{w}_ S Jj1i7 V2308017
15525
L TSGR N 2 s NH R AR NL, XA 0T RAASRAR U6 11 SR g 432

2. RIS K &k mas C 4F NH. NL Z B9, itH ¥ P= (C-NL) /(NH-
NL)

3. Bl MASPAEFPS, S ARSI 2/ NSRS 1AL, 124 BT K 2 24
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(EREY RS
* Signal( ‘60 434 _N8WS_ S # J77 V230801_ £/ N7_ £/NN4_ 415 N5_0" )
« Signal( ‘60 4> _NS8W5_ 4 1 f{v V230801_ fir Ak N8_ /N N4_ 4 N4_0° )
* Signal( ‘60 43l _N8WS5_ 7 £ J1{i V230801 _ fizk N6_ fiz/N N2_ 247 N6_0” )
* Signal( ‘60 434 _NSWS_ SZ# 1 J17 V230801_ £/ N6_ £/NN2_ 415 N5_0" )
« Signal( ‘60 4> _N8W5_ 4 1E f{ V230801_ fir Ak N6_ /N N2_ 247 N3_0° )
* Signal( ‘60 43l _N8WS5_ 7 £ J1{i V230801 _ fizk N4_ /N NO_ 247 N3_0” )
o Signal( ‘60 4h _NSWS5_ 37 #4 % /747 V230801_ 7k N4_ f7/N NO_ 247 N2_0" )
« Signal( ‘60 4> _NSW5_ S #41E f{7 V230801_ fir Ak N4_ /N NO_ 24 N1_0" )
* Signal( ‘60 43l _N8WS5_ 37 £ J1 {7 V230801 _ fizk N7_ 52/ N3_ 247 N6_0” )
* Signal( ‘60 434 _NSWS_ S #E J77 V230801_ £/ NO_ £/N N4_ 411 N9_0’ )

« Signal( ‘60 43 _NSWS_ 37 #4JF H7{7 V230801_ fzk N4_ /s NO_ 247 N4_0° )

Parameters
e ¢ -CZSC X4

* kwargs -Z47 il

- param w
PO LA BB R
— paramn
il N 2
Returns
ERealabillta

bar_window_std_V230731

czsc.signals.bar_window_std_Vv230731 (¢: CZSC, **kwargs) — OrderedDict

H5E B 11 PR R AR
SHREH:” {freq}_D{di}W{window}M{m}N{n}_ # 133} V2307317
fir S 2

Bt EIr m i K RIS, 4in )2, SR n, So/MER 15 Bl window R K 4k (1) i KAH
>k max_layer, H/|ME N min_layer. PAXPHAMEAENE O 0 IS R4HE

(CReZlES
* Signal( ‘60 43 _D2W3MI100N10_ #f [ 3% 3h V230731_ &k N7_{iki N6_ £ 07 )
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« Signal( ‘60 43 _D2W3MI00N10_ % 13 h V230731_ &5k N6_ %)k N6_ {73 _0°

* Signal( ‘60 48 _D2W3MI00N10_ # 133l V230731 _ 155 N8_ K N6_ [T & _0’

« Signal( ‘60 43 _D2W3MI00N10_ %7 [ 32 V230731_ 53 NO_ (&) N6_ /T3 _0°

o Signal( ‘60 434 _D2W3MI100N10_ % 13 8l V230731_ =i NO_ & N9_ L& _0’

* Signal( ‘60 438 _D2W3MI00N10_ # 132l V230731_ 1559 NO_ K N8_ (L& _0’

* Signal( ‘60 434 _D2W3MIOON10_ #f 135 V230731_ 3% N8_ (% N8_ (T _0’

« Signal( ‘60 43 _D2W3MI00N10_ % 13 h V230731_ &5k N8_ %)k N7_{F& _0’

* Signal( ‘60 48 _D2W3MI00N10_ % I35l V230731_ = N7_ A% N7_{L& _0’

* Signal( ‘60 434 _D2W3MI0ON10_ #f 195 V230731_ 3% N7_ (% N5_ (T3 _0’

* Signal( ‘60 44 _D2W3MI100N10_ # 19 8l V230731_ & N6_ & N5_ (L& _0’

o Signal( ‘60 434 _D2W3MI100N10_ % 18l V230731 _ & N5_ Kk N4_ {17 _0’

* Signal( ‘60 4r8h _D2W3MI00N10_ % M3l V230731 _ =5 N5_ K N3_fE& _0°

« Signal( ‘60 434 _D2W3MI00N10_ % 13 h V230731_ &5k N4_ %)k N3_ (5% _0

Parameters

e ¢ —CZSC X%

» kwargs -S4l

param di

SRR EIRCE 1R K £
param w

PUE iU NP NANS

param m

VI LRI UK Bk

— paramn
IR
Returns
(ERERASIERE
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bar_zdf V221203

czsc.signals.bar_zdf_v221203 (c: CZSC, **kwargs) — OrderedDict
FAAR K R R X[
SR {freq} _D{di}{mode}_{t1} £ {2}"
(G2 IEE
* Signal( ‘ H%k _DIZF_300 % 600_ /& _{£& & 0 )

* Signal( ‘ H% _DIDF_300 % 600_ i# /& _{E73 _ (£ _0" )

Parameters
* ¢ CZSC %%
o di AFSIHABEUREIREE i R K 2
* mode 153, ZF FIRKIE, DF KRBk
* span —[X[i] K/

Returns
(ER=aAIERE S

bar_zdt_V230331

czsc.signals.bar_zdt_v230331 (¢: CZSC, **kwargs) — OrderedDict
THEEIEES di iR K 2Rk s 5
SRR {freq)_D{di}_ kst V2303317

i ey

* close % high KT TH]—#R K £k close, LIk Rz, B

g A1
- Signal( 15 46k DI HRBHE V230331 Bk L5 BT 07 )

* Signal( ‘15 738 _DI1_ fikigk{s: V230331_ Bif5 _ LA _fTE 07 )

Parameters
* o HAlE B CZSC X4
» kwargs —
— di: {HCE di iR K 2k

Returns
(EReasviE
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bar_zt_count_V230504

czsc.signals.bar_zt_count_V230504 (¢: CZSC, **kwargs) — OrderedDict
T 1 Bk £
SRR {freq} _D{di}W{window} Jif5i14 _ #) K JEAS V2305047

fis -

LSRN, AR RAAmEs, 72
2. ERIAL, AR Ra AR ek, A2

(FReZlE+
* Signal( ‘ H£ _DIWS Jff5i% _ #f KBS V2305041 ¥k _ %2 0k _fER 07 )
* Signal( ‘ HZ _DIWS k545 _ #f KBRS V230504 2 4k _ %2 1 IR _fER 07 )
* Signal( ‘ H%k _DIWS5 FREITH _ #1 K JEZS V230504 3 ¥k _ #4:2 0k _fE5E _07 )
Parameters
e ¢ CZSC %%

* kwargs -S4

Returns
R EF S 45

bias_up_dw_line_V230618

czsc.signals.bias_up_dw_line_V230618 (c: CZSC, **kwargs) — OrderedDict
BIAS SRR, TTEkE : IR&G
SR {freq)_D{di}N{n}M{m}P{p}THI{th1}TH2{th2}TH3{th3}_BIAS T &% V230618”
55 iZ5:
Al 2% BIAS R A BN 528 TR Z AW 2. 24 BIAS6 KT 3 H BIAS12 KT 5 H BIAS24

KT8, =ZAAergr g b Ao #5 EpkIXIa], 7 EKAMES; 24 BIAS6 /NF-3 H BIASI2 /NF-5 H
BIAS24 /N8 I, =Fafe syt AN SRS R RRIXI], 77 A 2 RS

(EReZIE
* Signal( ‘ HZk _DIN6MI12P24TH11TH23TH35_BIAS T &% V230618_ F45 _ T8 _{T#& 0" )

e Signal( ‘ H£k _DIN6M12P24TH11TH23TH35_BIAS Fe &K V230618_FZ£ _{T&5 _T= 0 )

Parameters

e ¢ CZSC %%
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* kwargs - ZH7 4L
—  param di
R B EREE i R K&
- paramn

ARHCK ZRIHREL, B 30
- paramm
AREUK RAIHREL, BRIAK 20
Returns
(ARSI ES

byi_bi_end_V230106

czsc.signals.byi_bi_end_V230106 (c: CZSC, **kwargs) — OrderedDict
F AR 2R L) 2 45 A K
SRR {freq}_DO {15532 _BE #fill)) V2301067
o' igh:
AYEUEHEAR: https://picl.zhimg.com/80/v2-3¢5¢3f264bffdf 14c5ac6ae83be5d5f0_720w.webp
L EAUR B, AR ) LR e, 1) LA
2. JRABUS: A — R AR AR A B s B Rz, Toa B
5 F4:
* Signal( ‘15 438 _DO {5553 24 _BE %) V230106_ FZ _ 5 L& 0 )
* Signal( ‘15 434k _DO {55537 _BE %8 V230106_F=5 _ 5 _ L& 0 )
* Signal( ‘15 43 _DO {51553 &4 _BE il V230106_ F=%5 _ 55 _ £ 07 )
* Signal( ‘15 438 _DO {553 24 _BE %) V230106_ FZ _ 5 (L& 0" )
Notes:
1. BE 2 Bi End (45
Parameters
c -CZSC X%

Returns
ERER AR
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byi_bi_end_V230107

czsc.signals.byi_bi_end_Vv230107 (c¢: CZSC, **kwargs) — OrderedDict

A 7 2R B B SE 45

SRR {freq} _DO aiik7» 2 _BE #fil) V2301077

55 gh:

I B E R https:/picl.zhimg.com/80/v2-80ac88269286707db98a5560107dadec_720w.webp
L AR AL, AR R L, RS

(EReZlE
* Signal( ‘15 738 _DO Byriibsr 74 _BE fifilh V230107_F=5 _ 5k _ L& 07 )
* Signal( ‘15 734 _DO B4 _BE $ijllh V230107_F= _ 55 _fE& 07 )
* Signal( ‘15 4 _DO BiF4r % _BE #iil) V230107_F% _ 55 _ {3 0 )
* Signal( ‘15 738 _DO Briibs» 24 _BE il V230107_FZ _ 5k L& 0" )

Parameters
c —CZSC X%

Returns
ERER VIS

byi_fx_num_V230628

czsc.signals.byi_£x_num V230628 (c: CZSC, **kwargs) — OrderedDict
FCETTE T BREk ik — 2B R PO B LS AR 2 55 ook RS
SR 7 {freq}_D{di} 5 BECRT {num}_BE il V230628~
o B

XHF R > B s 2 BT T @, BB NI R B B LM R R A4, U5 S R B 2470
ERCEAIWTT num SRS

(EReZiE=
* Signal( ‘15 73h _D1 70 BT 4_BE B V230628_ i) T _ {2 _ (L& 0" )
* Signal( ‘15 738 _D1 7 BBCKT 4_BE fijl) V230628_ i) E _ & _ L _07 )

Parameters
e ¢ -CZSC %4
 di -MBEFCEE LTk
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* num —{ E NEBR PN E LR

Returns
LI R

byi_second_bs_V230324

czsc.signals.byi_second_bs_V230324 (c: CZSC, **kwargs) — OrderedDict
FI 2K 32 U 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 AW LR, EMERIEER, XH
S IANE SO —E A
ZENENL:” {freq}_D{di}MACD{fastperiod }#{slowperiod }#{signalperiod} [n|41Z5%l _BS2 %l V230324~

(EReFezis
INES 3 &
a. 1,35 21 dif [E#/NT 0, H 1,3,5 /Y dif (5 sRME/NT-2 fibnii e, H 8 R dif (4
KT 0, HER dif BT 0.3 fbpifEz:
b. 559 T
2. N
a. 1,3,5 Ry dif (H8T 0, H. 1,3,5 201 dif {Eiim/ MERT 2 b2, H. 8 211 dif {E
/AINT0, H 9 %R dif ERT-0.3 ftniEx
b. &5 9 %] I
59 Fk:

o Signal( ‘15 434h _DIMACDI12#26#9 [m|3h 354l _BS2 48 V230324 F= _ T3 _{1&Z _0 )

e Signal( ‘15 434 _DIMACDI12#26#9 [n[4li &4l _BS2 #ijh V230324_FZ£ _ T2 _(T= 0 )

Parameters
e ¢ CZSC %%
o di -MBEFCEE LT IRRAE

Returns
(ER=a A IERE S
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byi_symmetry_zs_V221107

czsc.signals.byi_symmetry_ zs_V221107 (c¢: CZSC, **kwargs)

XEFR AL S
SR {freq}_D{di}B_ XFx X"
5o gh:

M di BELERTEL 7/5/3 2, ARMSCRAK, HLIrA 2B/ ) B AR E R/ NI EA— @ HL B, WA
PR

e a:
* Signal( ‘15 438k _DIB_XFRHAK _ 5 _ [~ _EE 07 )
* Signal( ‘15 438 _DIB_ R _ & _m b 7% 0" )
* Signal( ‘15 438 _DIB_ XfFRHx _ A _ ) b _ALE _07 )
* Signal( ‘15 /340 _DIB_XFRHRE _ 2 _F 3% .0 )
* Signal( ‘15 738 _DIB_ R _ & _m - 3% 0" )
* Signal( ‘15 43 _DIB_ XFRHHE _ 2 _ [T 5% 07 )
* Signal( ‘15 438f _DIB_ R _ & _m b 5% _0" )
* Signal( ‘15 738 _DIB_ R _ & _ '~ 7% 0" )
Parameters
c -CZSC 4

Returns
(EReRsilEs

cat_macd V230518

czsc.signals.cat_macd_V230518 (cat: CzscSignals, **kwargs) — OrderedDict
freql 5 freq2 BEI 55, freql > freq2
SRR 7 {freq] 1#{freq2}_MACD 3z X _ B3 V2305187
firg
1. F£: freql MACD 4: ¥ )5, freq2 MACD k%X
2. H=3: freql MACD JEY )5, freq2 MACD BHiRFEX
5 51

o Signal( ‘ H %k #60 434 _MACD 2z X _ Bei7. V230518_ F=S _ TR _FE _07)
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o Signal( ‘ H %k #60 434 _MACD 2z X _ Bei7. V230518_FZ% _{EE & 07 )

Parameters
e cat —CzscSignals ¥4

* kwargs — 47 Mireturn: 3 7] {5545

cat_macd_V230520

czsc.signals.cat_macd_V230520 (cat: CzscSignals, **kwargs) — OrderedDict
freql 5 freq2 BT 55, freql > freq2
SRR {freql }#{freq2}_MACD %z ¥ _ Bt37 V2305207
ek
1. F%£: freql MACD £ 3k45E )5, freq2 MACD k4 X
2. FH53: freql MACD Z3:3L45H: 5, freq2 MACD B IRAE X
5504
* Signal( ‘ H 4k #60 734 _MACD %z X _ B3y, V230520_ Fas _ B~ _ L8 0 )
* Signal( ‘ H £k #60 438 _MACD 22 X _ B37 V230520_ % _ T4 1)y _{ER 07 )
o Signal( ‘ H %k #60 234 _MACD 22 X _ BE. V230520_ F=s _ = _ L& 07 )

* Signal( ‘ H %k #60 734 _MACD %2 X _ B3y V230520_ FZ% _ B~ _EE 0 )

Parameters
e cat —CzscSignals X4
* kwargs S5

Returns
R MFS 4R

cci_decision_V240620

czsc.signals.cci_decision_v240620 (¢: CZSC, **kwargs) — OrderedDict
HHE: CCTHR A, I SK 32 e bk
SHHR:” {freq) N{n)CCL Pefi i V2406207
CRRTiE
U N K 2, AISREING CCLEUNT 100, 34 MISRERH CCLEAT 100, FF75.
B
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* Signal( ‘15 438 _N4CCI_ Jesk X3 V240620_ FF £ 2 ¥k _ £ 07 )
« Signal( ‘15 4 _N4CCI_ s [K I V240620_ TF% _1 ¥k _ T8 07 )
« Signal( ‘15 4 _N4CCI_ g5 K3, V240620_ FF25 _1 ¥ _ T8 _07 )

o Signal( ‘15 434 _N4CCI_ Y3 XI5 V240620_ F45 2 Ik _fE&E 07 )

Parameters
e ¢ CZSC %%
* kwargs — i

Returns
(EREasSilERE

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
S IILER
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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”

(GReF2iis
L BRa—1ME, &fa—EmT, MAFEm L, sa—2mk, WYEERT;
2. FRAEAE K e I U BB RRAS, haks% .
fa's ik
« Signal( ‘15 434 _DOBL9_V230228_ [ F _ H4k _ (T3 _0°
« Signal( ‘15 4> _DOBL9_V230228_ [i] I _ 47 _ (& _0°
« Signal( ‘15 4> _DOBL9_V230228_ ] F _ ¥ _{F& _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 %%
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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 g4 :
L fgfa—2mT, HRAERENKERT THRKL, REXE L, SR
2. fea—2m b, HRZEREMKERT THRKZL, REXRENET, H0AMN L
3. M NIEBRBRA R, REXFNIES: W B R S B
4. EREBRN AL, REXRZ AT 1 FEM BT Bk IR
fa'o 5k
« Signal( ‘15 440 _DI1_ FH K Z V230102_ [ F _ K4 _ 3% 07 )
* Signal( ‘15434 _D1_ FEH X Z V230102_ [ F _ FEff _ T 0 )
e Signal( ‘15 44 _DI1_ FHEZ V230102_ [ b _ 04> _ T8 0" )
o Signal( ‘15 434 _D1_ FH X Z V230102_ i) | _ M _ T3 _0° )
HRE: 5 oxt_bi_status_V230101 (X FNFET, %55 RAES BSOS G —R K Zefilk, AN 2R
K AR i
Parameters
c -CZSC %%

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
S EEERSEAE

cxt_bs_ V240526

czsc.signals.ext_bs_V240526 (c: CZSC, **kwargs) — OrderedDict
P E 2 S IR S, TP AR B K R
SRR {freq)_ B PEREE _BS Hijlh V240526~
1552k
L Pl 7 %
2. GRAREIERES 2 SNR VT 0.7, B EIECE "M I E/NT I T BERKME, AEIEES
3. WUCREIECE RN R, EECE—E L N E, HEBCE 20 AR RECE £ 10% ~
70% Z 1), TEREK A
4. WARBEFCE RN NE, BECE—22n L, HEFCE 20 B RECE 2N 30% ~
70% Z[A), JEMSE A .
fe' 83
* Signal( ‘15 438 ¥ ERME _BS %) V240526 L AR _ER 07 )
* Signal( ‘15 438 _ % EREE _BS fiillh V240526 SLai _AEE _AEE 07 )

Parameters
e ¢ —CZSC %%
* kwargs — i

Returns

cxt_bs V240527

czsc.signals.cxt_bs_V240527 (¢: CZSC, **kwargs) — OrderedDict
PRE P2 5 R S, TR UK
SRR {freq)_ P EREH _BS Hiil) V2405277
o'
4 ext_bs_V240526 ZHEA[E], HAL, XEARTERE L EFS
1L Ul 7 %
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2. HNALEIRCE AR SNRNT: 0.7, B0 (K0S 280 1 E/INT B 7 BIIR KA, RBIEES

3. WUREECEE "R m RE, EECE BRI T, HEEEEE0 ) BEAEERCE R 10% ~
70% 2 18], TR A

4. QUREECEE R NE, EHCE—2Rn RE, BEEEE 20 B EIRECE BN 30% ~
70% 2 J8], RN,

(G2 1EE
* Signal( ‘15 4»%h _ ¥Rk _BS B V240527_ L5 AT _EE _00)
* Signal( ‘15 73h _ B EREE _BS HBh V240527_ SE LR _AEE _07)

Parameters
e ¢ -CZSC %4
* kwargs — 7o

Returns
(EREa A HIERE S

cxt_decision_V240526

czsc.signals.cxt_decision_V240526 (¢: CZSC, **kwargs) — OrderedDict
MR G —MR K RS iR 5 —E M BLUX ], WA ) e ok XA
SR {freq)_ 73 UK N{n}_ g3 X V2405267
524
L U —R K &l Jn— R 450
2. B 100 fR K &, 115 unique price J¥51]
3. QR T K AL B TEST R 20 24 N 4 unique price Z [A], A — A5 P IX K
fa'g 54
o Signal( ‘60 734 _ /3% X Ie, N9_ gedf X V240526 1% _ T3 _ T 0 )
* Signal( 60 738 _ /34X IE, NO_ Ped X V240526 FF245 R _{ERL 07 )
Parameters

e ¢ —CZSC X%

* kwargs — i
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cxt_decision_V240612

czsc.signals.cxt_decision_V240612 (¢: CZSC, **kwargs) — OrderedDict
PASRIE W AR K2R S R B I N AN R AR A e 5 X I
SR {freq}_W{w}N{n} il _ JRIXIE V2406127
fa'gigh:
L HURile W AR K iy im fOFIR, 20 IR S NN AL, ARt SR K R 3
2. M) K Liyimm s gk K A, A
3. ZH] K KRR T IO T3, T2
5954
* Signal( ‘15 438 _WIONS mfils _ P IXI, V240612 HZ ALE _EE 0 )
* Signal( “15 438 _WIONS mfilm _ phSEIX I, V240612 25 LR _AEE _07)

Parameters
o ¢ —CZSC %%
e kwargs —J;

Returns
(EREaSSIERE

cxt_decision_V240613

czsc.signals.ext_decision_V240613 (¢: CZSC, **kwargs) — OrderedDict

BURE N %, AR AR FARBE, REI iRk, 2 Rk m kR, R
A RLRR, TF2
SRR {freq)_ JCit4E Nin)BS2_ Pefel ik V2406137
i i
BURE N, AR AR FARBE, BRI Rk, FF: MR kR, B
e RAK, TFas
HHELT ext_decision_V240614, X LA M 3 7 47 I 11
fi g4
- Signal( 15 4y _ HrRL%E NABS2_ JediIXik V240613 FF% _fERE _ERE 0 )
- Signal( 15 4y _ AL NABS2_ BediiIXik V240613 P4 fERE _ERE 07 )

Parameters
e ¢ -CZSC %%
e kwargs 70

Returns

(Rl
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cxt_decision_V240614

czsc.signals.cxt_decision_V240614 (¢: CZSC, **kwargs) — OrderedDict
JURIE N %, WSEURTER FRIMFE, HRIREeRER, 2 Wb Lok b, 3
AL R ROk, e
SRR {freq) _ U2 Nn}_ PRI X V2406147
fo 3z
Bumdle N 2, WY HE R NRNEHHG, HRE IR REKR, F2: iRAuE N Falhdm, HE
VPSR, T4
(GReZiES
* Signal( ‘15 438l _ 2 N4_ PRI V240614_FF2 AT _EE 0 )
o Signal( ‘15 434 _ S NA_ Pus X V240614_ P25 _EE _ & 07 )

Parameters
e ¢ CZSC %%
* kwargs —J;

Returns
IR

cxt_double_zs V230311

czsc.signals.ecxt_double_zs_V230311 (c¢: CZSC, **kwargs)
P AR B HIET BST, BTk #AUR
SRR {freq}_D{di} X HHX _BS1 4fjBh V2303117
fo 52
L e —2 0T, HIWAFIERIET, Ha— PR EECE— 21 K ZRBERTEEEE — %
MKEKE, H%;
2. ffa—2m Lk, ISP b, SR A PR RO — 2 K KR T %
K &KE, 5
i3 5
o Signal( ‘15 43#h _D1 XA _BS1 %l V230311_F% (& _FE _0)
e Signal( ‘15 434 _D1 XUHAX _BS1 48 V230311_F% _fT5 _fT% _0 )

Parameters

o ¢ —CZSC ¥4

o di fEHCE di
Returns

S
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cxt_eleven_bi_V230622

czsc.signals.cxt_eleven_bi_V230622 (c: CZSC, **kwargs) — OrderedDict
"I“g%ﬁ///uﬁ'*

SHBUR:" (freq)_DIdi} -+ € _ B V230622°
fir S 2

A7 s

i Bl

* Signal( ‘60 44 _D1 +—2% _ JBZ V230622 K=K _{F& (% 0
e Signal( ‘60 434 _D1 +—2% _ B4 V230622_A3B3C5 K — _ (1 ﬁ% 0’
* Signal( ‘60 434 _D1 +—2% _ JEZ V230622_ K 3K _fEE _E _0)
* Signal( ‘60 4+4P _D1 +—2% _ B4 V230622_A5SB3C3 XK — _ (& _ (& 0
Parameters
e ¢ CZSC %%
* kwargs —
- di: BFHCEILE

Returns
EREAAGIEAT S

cxt_first_buy V221126

czsc.signals.ext_first_buy_ V221126 (c¢: CZSC, **kwargs) — OrderedDict
—Ef5E
SRR " {freq}_D{di}B_BUY1”

fe'T 54
o Signal( ‘15 4p4f _DIB_BUYI_—3% 5% _{£& 0
* Signal( ‘15 43%f _DIB_BUYI_—3% _11 % _{F& 07 )
* Signal( ‘15 438 _DIB_BUY1_—3¥ 7% {£& 0’ )
* Signal( ‘15 438 _DIB_BUYI1_—3 21 % (& 0 )
* Signal( ‘15 43k _DIB_BUY1_—3¥ _17% (&% 0 )
« Signal( ‘15 4M# _DIB_BUY1_—3% _19% _{T3& 0 )
e Signal( ‘15 4¥4p _DIB_BUYI_—3¥K 9% {f& 0’ )
* Signal( ‘15 438 _DIB_BUYI1_—3¥ _15% _{F% 0’ )
« Signal( ‘15 43k _DIB_BUY1_—3¥ _13% _{f3% 0

Parameters

e ¢ —CZSC X%
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* kwargs —

— di: FICH di 1~

cxt_first_sell V221126

czsc.signals.ext_first_sell_v221126 (¢: CZSC, **kwargs) — OrderedDict

— %5
ST (freq)_D{di}B_SELL1"

=54

Signal(
Signal(
Signal(
Signal(
Signal(
Signal(
Signal(
Signal(
Signal(

“15 434 _DIB_SELLI_
“15 434 _DIB_SELLI_
“15 434 _DIB_SELLI_
“15 434 _DIB_SELLI_
“15 434 _DIB_SELLI_
“15 434 _DIB_SELLI_
“15 434 _DIB_SELLI_
“15 434 _DIB_SELLI_
“15 434 _DIB_SELLI_

Parameters

* ¢ —CZSC X%

o di —CZSC %%

cxt_five_bi_V230619

czsc.signals.ext_five_bi_V230619 (c: CZSC, **kwargs) — OrderedDict

e Signal( ‘60 405 _DI1 F.28 _ 45 V230619_ K=

EILEE
SR {freq}_D{di} T.2& _ JEZAS V2306197
i o
HEMES 2

o 5ik:
* Signal( ‘60 434 _D1 F% _ JEZS V230619_ 135

—3L 19%
3L 21 % _
3L _13 % _
—3 _11 % _

E
=
e

NG _ALR _ AR
E_EE_MEE O

0)
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* Signal(
* Signal(
* Signal(
* Signal(

‘60 734 _D1 1% _ JEAS V230619_ KSR _ LR _EE 07 )
60 73ph D1 T%E _JEAS V230619_ JSEHB T _(EE _ £ 07 )
‘60 73 D1 F% AT V230619_ RIS _ ALE _ L 07 )

‘60 7l _D1 FLZE _ JEAS V230619 K=Kk _ALE _{EE _07)

* Signal( ‘60 /4P _D1 L% _ AT V230619_aAb X THEH _ L% _ (% 0 )
* Signal( ‘60 434 _D1 Fi%E _ 23S V230619_aAb AU _ £ _F= 0 )
Parameters
e ¢ CZSC %%
* kwargs —
- di: FIEEEILE
Returns
ERea VL EGES

cxt_fx_power_V221107

czsc.signals.ext_£fx_power_ V221107 (¢: CZSC, **kwargs) — OrderedDict

IR di 4~ 25 55

SR

T gl
* Signal(
* Signal(
* Signal(
* Signal(
* Signal(
* Signal(
* Signal(
* Signal(
* Signal(
* Signal(
* Signal(
* Signal(

{freq}_D{di}F_ 7 Z5i 55"

‘15 7k _DIF_pZ25855 _ Tl _ A K _ AR 0
15 73 _DIF_7p 85055 _ 89K _ A K _ AR 07
‘15 738l _DIF_ 43 A5s5s 58T _ A K _ AR 0
‘15 78l _DIF_2» 85855 _ 5570 _ A K _ AR 0
15 738 _DIF_ 7p U555 _ 3K _ A K _ AR 07
‘15 738l _DIF_ 4324585 _ ik _ A PR _ AR 0
‘15 7Bl _DIF_ 43255 58T _ ok _ AR 0
15 73 _DIF_ p 8555 _ Tl _ oK _ AR 0
‘15 738 _DIF_ 7pAU5R55 _ 859K _ oK _ £ 07
‘15 738l _DIF_ 43245855 _ K _ Forb R _ AR 0’
15 73 _DIF_ 7p 845055 _ 55000 _ oK _ AERE 07
‘15 738l _DIF_ 23 A45855 _ 58K _ ok _ AR 0

Parameters

* ¢ -CZSC %%
* di —fEHCE di 2

Returns

~ O~ O~ O~ O~
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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

cat —CzscSignals

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 ¥4
* kwargs -
- di: FECERILE

Returns
R

cxt_overlap_V240526

czsc.signals.cxt_overlap V240526 (¢: CZSC, **kwargs) — OrderedDict
K 2 A5 8l 9 SE M TR 3 L B 8
SR {freq)_ TUIRE & _ SCHE ) V2405267
f5'Tigh:
L Bl 15 285
2. WEARMHIE R E N, Hin N ERR AU E S R Y 15 e ¢ PA BRI R E A, )
WA 35
fa'g 5k
* Signal( ‘60 43ph _ THRE A _ ¥ Ty V240526 THEA IR _IRHE A 0K _{EE 0
* Signal( ‘60 /4h _ TR E A _ T )7 V240526_ THEA 0 R _KES 1k _ {17 _0’
* Signal( ‘60 738 _ THURE A _ SCHEH ) V240526 THE A 0 R _JRE A 2 K _ B 0
* Signal( ‘60 73 _ THIRE A _ L) V240526 THE A IR _JRES 1K _EE 0
* Signal( ‘60 43ph _ THRE A _ CHEET) V240526 THE A 01K _ IRHE A 0 K _ £ 0
* Signal( ‘60 434 _ TR E A _ AR J) V240526 THEA 0 R _JEEA 3k _fE5E 0
* Signal( ‘60 734 _ TWUIRE A _ SCHEH ) V240526 THE A 2 W _JRE A 04K _(ERL 0
* Signal( ‘60 73 _ THIRE A _ 4K ) V240526 THE A 3 K _IRE G 0K _EE 0
* Signal( ‘60 43ph _ THRE A _ CHEET) V240526 THEA 2K _IRE A 1R _ERE 0
* Signal( ‘60 /34h _ TR E A _ S5 1 V240526 THHE A 1 Rk _IREA 2 K _ & 0
o Signal( ‘60 43p4h _ TR E A _ S E ) V240526 TREA 4 K _JEES 0K _fF& _0°
* Signal( ‘60 734 _ URE A _ SCHEH ) V240526 THE A 0 R _JRE A 4 K _ER 0

~ N~ O~ O~

Parameters
e ¢ CZSC %%
* kwargs -G

Returns
ERERAEHIEAE S
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cxt_overlap_V240612

czsc.signals.cxt_overlap_V240612 (c: CZSC, **kwargs) — OrderedDict
I 2 1) THUR 43 B A 7 SCH% e T
SRR " {freq} _SNR JIiis N{n}_ 3% % Jj V2406127
iz

T N EHOER RGN L, DUR A2 SRR AL, W DM R
L Bl N2, 4R SNR oK% BL;

2. WERYHIE R T, H FENKD KA Bl TR R AR, AN YFIAIE

TSP
s k:

* Signal( ‘60 7B _SNR JIiii% NO_ S48 % /) V240612_ S _ g B i B _ AL 07
* Signal( ‘60 73 _SNR JIjif7 NO_ 3745 Jj V240612_ i Jy _ g€l L _ AL 0
* Signal( ‘60 73 _SNR iy NO_ 345 /) V240612 S0 _ g BT 4L _ AL _0°

J i E T AR 0

« Signal( ‘60 43%f _SNR Jliitz NO_ 7% J1 V240612_ £ )7 _
Parameters
e ¢ CZSC %%

* kwargs — i

cxt_range_oscillation_V230620

~ O~ O~ ~—

czsc.signals.ext_range_oscillation_Vv230620 (¢: CZSC, **kwargs) — OrderedDict

HBT X 8] 5% 5
SRR " {freq}_D{di}TH{th}_ X[a]5=%5 V230620”
s iZi:

L FEXEEG Y, TCRIRIERDN, 200N X PR, 480 DRI IRIR

R BRI FIA XA A T DX oA 2

2. B th, MM L IRIE T th BF, PRI 1A [ X PR R

(EReYES
* Signal( ‘ H#k _DITHS5_ [X[A]i&7% V230620_2 &% _ M~ _ &% _0
« Signal( ‘ H#k _DITH5_ [X[A]E7% V230620 3 55 _ m b _ £ 0
* Signal( ‘ H4k DITHS_ X[AlfE % V230620 4 %55y _ MK _E& 0
« Signal( ¢ H £k _DITHS5_ X [R5 V230620_5 £&W _ L _ 1% _0
Signal( ‘ H#Zk _DITH5_ X [i]7& % V230620_6 &% _ A _{T& _0’
Signal( ‘ H£k _DITH5_ X[ V230620_5 &% _ 1T _{F& _0’
Signal( ‘ H£ DITHS_ X[i]f&{% V2306202 &% _ In b _ AT 0

~ N~ ~— ~— ~
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* Signal( ‘H#k _DITHS_ [X[i]7E7% V230620 3 &% _ MK _{F& _07)

=

e Signal( ‘ HZk _DITH5_ X[A]5ZE7% V230620 _4 &% _m I _T& _0 )

Parameters
* ¢ —CZSC X%
* kwargs —
- di: FIECHILE
- th JRIEEI(E, 2 F0R 2%, BP 2% DA AIIRIGERIA 25
Returns
(ERERAVIEAES

cxt_second_bs_ V230320

czsc.signals.ext_second_bs_V230320 (c¢: CZSC, **kwargs) — OrderedDict
S Eo IRV e S
SENENL 7 {freq}_D{di}#{ma_type }#{timeperiod}_BS2 #Hh V230320”

(EReFizix

L3 1) 123 AR, H 13 BRREEE L T U5 2) S Y fx_a IR/ T fx b1y

%fH

2. 3 1) 123 s b, b L3 B SEMEIY & BT 2) S ) fx a (I AR{ER T fx_b 8

ESHIEN
'8k
« Signal( ‘15 4 _DI#SMA#21_BS2 % V230320_ — 3K _ {135 _ (T3 _0° )
* Signal( ‘15 434P _DI1#SMA#21_BS2 #f ) V230320_ —32 _{T& _{F& 0’ )

Parameters
e ¢ -CZSC X%
o di -MEJE—TENSE L FTREN
» kwargs —ma_type: ¥JZE2M | timeperiod: £k JH A

Returns
(ERea bl
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cxt_second_bs_ V240524

czsc.signals.cxt_second_bs_V240524 (c¢: CZSC, **kwargs) — OrderedDict
HOARAL A R I
SENEN:” {freq}_D{di}W{w}T{t}_ 55 335 V2405247

5o 2.
1. Bk 15 %5

2. QR R, o N BRI B S RTHIY 15 R AEAE ¢ PA R > X A A

IR H A 3K
(G2l ES
* Signal( ‘60 438h _DIWI5T2_ 5 3L 324 V240524 3K AR _fER 07 )
* Signal( ‘60 43#h _DIWIST2_ 453325 V240524 — 32 T3 _1F5% 07 )

Parameters
e ¢ —CZSC X%
* kwargs -G

Returns

(R STIERE S

cxt_seven_bi_V230620

czsc.signals.ext_seven_bi_V230620 (¢: CZSC, **kwargs) — OrderedDict
e Zvnes

SHHEM 7 {freq)_D{di} L% _ K5 V2306207

55 iZh:
ERIESD K

55503k
* Signal( ‘60 434f _D1 L% _ B V230620_ K= _(F& _fE& _07 )
« Signal( ‘60 44 _D1 L% _IEZS V230620_ [a] RS _ AR _ AR 0
* Signal( ‘60 734 _D1 L% _ JEAS V230620_aAbed X T 5h _ &ij 3 &ﬁ 0
* Signal( ‘60 434 _D1 L% _ JEA V230620_ K=K T3 _ TR _
« Signal( ‘60 4 _D1 L% _ B4 V230620_ 1) FHHKGER, _ AT E% _0’ )
e Signal( ‘60 43%h _D1 B2 _ 54 V230620_aAb T _(FE _ &
* Signal( ‘60 734 _D1 L% _ JEAS V230620_abcAd X T 55t _ &f_ﬁ
e Signal( ‘60 234 _DI1 B2 _ 4 V230620_abcAd T _ T3 &,u K
* Signal( ‘60 434 _D1 L% _ JEA V230620_aAb 00 _ AE5 _ (T3 _0’ )

* Signal( ‘60 738 _D1 L2 _JEAS V230620_ JSEH TR _ (E2 _ & _0
» Signal( ‘60 /34h _D1 L% _ JEAS V230620_aAbed ST I _ AT _ AT

.
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Parameters
* ¢ —CZSC X%
* kwargs —
- di: EECRILE

Returns
(ERERVHIESE S

cxt_third_bs_V230318

czsc.signals.ext_third_bs_Vv230318 (¢: CZSC, **kwargs) — OrderedDict
LSS IR ARHIE S s gy
SHAREM:” {freq}_D{di}#{ma_type }#{timeperiod}_BS3 % V230318”
i
L= 1) 123 MRiix, 4 B9F, 5 BIFEAR X 2) B
2. =S 1) 123 MEPAK, 4 B, S TR E K 2) BEGHR
(G2l ES
* Signal( ‘15 438 _DI#SMA#34_BS3 Hfj V230318_ =3 _ {3 _ & _0 )
o Signal( ‘15 4} _DI#SMA#34_BS3 il V230318_ =3L _{T& _ & _0 )

Parameters
e ¢ CZSC %%
o di -ME—MENEILFFGHIRS
* kwargs —ma_type: A, timeperiod: YL

Returns
SRR

cxt_third_bs V230319

czsc.signals.ext_third_bs_Vv2303109 (¢: CZSC, **kwargs) — OrderedDict
BYLAEYIR B =KL i, WM IS
ZENENL 7 {freq}_D{di}#{ma_type }#{timeperiod}_BS3 #ij V230319”
iy
Lo =080 1) 123 MR hiix, 4 8997, S MITEAIPAR; 2) B s sy L
20 =32 1) 123 MK, 4 B, S BITEAE A 2) B RE LT
FRTTEE

* Signal( ‘15 434 _DI1#SMA#34_BS3 i V230319_ =3 WL HE _(T& 0 )
* Signal( ‘15 434k _DI1#SMA#34_BS3 #iiih V230319_ =K _ LI _ (TR 07 )
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e Signal( ‘15 /34 _DI#SMA#34_BS3 #fi V230319_ =3¢ _ ¥ _ (T 07 )
* Signal( ‘15 434 _DI1#SMA#34_BS3 #fi V230319_ = 3£ _ 345k _ 3% 07 )
(ERsa LR
20l ext_third_bs_V230318 {55, {HIGM THEES.
Parameters
e ¢ -CZSC %4
o di -MESE—ENE LD FFHIE S
e kwargs —ma_type: Y2 | timeperiod: £k JFHH

Returns
fEE LR

cxt_third_buy V230228

czsc.signals.ext_third_buy_Vv230228 (c¢: CZSC, **kwargs) — OrderedDict
E il
SR (freq)_D{di}_ =3LHHH) V230228~
f5'TiiH:
L& XRTH— 1 MmN B, Brd ) ERBEAR s S
2. YN ERRAUSTEAE— ) EREEN AL, H2Y N R AR R T S (I B AN A )
RSN FIIER 1.618 f%
(EREZIE &
e Signal( ‘15 4p%h _DI1_ = LA V230228 =L 14 % _f£& 07 )
* Signal( ‘15 438h _DI1_ =3P V230228_ =K _10 % _{£& 07 )
o Signal( ‘15 43#h _DI1_ =3#E) V230228 =L 6% (& 0 )
o Signal( ‘15 434 _DI1_ =34 V230228_ =L 8% {15 _0' )
e Signal( ‘15 4p%h _DI1_ = L4 V230228 =X 12 % _f£& 07 )
Parameters
e ¢ CZSC %}
* kwargs —
- di: FECEHEILE
Returns

(ERepVilE2]
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cxt_three_bi_V230618

czsc.signals.ext_three_bi_Vv230618 (¢: CZSC, **kwargs) — OrderedDict

B S 2T S

SRR {freq)_D{di} =% _

fir S 2
=M
i Bl

e Signal( ‘H%k _DI =% _

35 V2306138_

* Signal( ‘H%k _DI =% _JE£ V230618_

e Signal( ‘H%Zk _DI1 =2 _
e Signal( ‘H%k D1 =% _
* Signal( ‘H%k DI =% _
e Signal( ‘HZk DI =

e Signal( ‘ H#k _DI
e Signal( ‘H%k D1 =% _
e Signal( ‘H%k D1 =% 35 V230618_ [ R ik _
* Signal( ‘ H4k _D1 =% _JE3S V230618_ ﬁTKEé_E%_E%JY)
o Signal( ‘H#Zk D1 =% _
* Signal( ‘ HZ _D1 =% _JEZS V230618_ [n] TG _

Parameters

_TEA V230618_

25 V230618_

e ¢ —CZSC %%

* kwargs —

- di: FIECHILE

Returns

ER=alat

cxt_ubi_end_V230816

czsc.signals.ext_ubi_end_ V230816 (c: CZSC, **kwargs) — OrderedDict
B = S EE SIS R A

I

RS

SHEN:” {freq}_UBI_BE #fiBh V2308167

(EReFeix

DA _EoRSE BN BI - BT A T 2

Bh N+1
a5k

//[_4\ \/23061877

o] N R

6]~

[N ot

ZEAUHIB

R _EE 0
[ e = O 6 o~ W e o )
EA V230618_ 0] Fy ik _fE&E _{EE 07 )
E2% V230618_ [a] F Al _ Eiﬂ&i‘“ _0’ )
EZ5 V230618_ mu&ﬁi R _EE

)

_MEE _ALE _O’ )

=5 B V230618_ [’]J:TEA 5 _ E
E2 V230618_ [n) M sl _AEE _ &
R _ 1f)§'k _

T8 _I5 o

B8 B 0

)

THEUE R AR BB N, AR K BB, Bk
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* Signal( ‘ H%k _UBI_BE #{jBh V230816_ ik _ &5 4 %k _ & _O°
* Signal( ‘ H4£k _UBI_BE #fih V230816_ ik _ &5k _ft& _0°
» Signal( ‘ H4k _UBI_BE #{ji)j V230816_ Hi{l _ %5 6 %k _ {55 _0°
* Signal( ‘ H4k _UBI_BE #fjih V230816_ HE _ &5 2 K _{F5& _O°
* Signal( ‘ H%k _UBI_BE #{jBh V230816_ & _ % 3K _F& O
* Signal( ‘ 0k _UBI_BE #{illj V230816_ & _ 55 4 Ik _ {15 _0°
* Signal( ‘ H %k _UBI_BE #iillj V230816_ & _ 55 5k _ {115 _0°
* Signal( ‘ H4k _UBI_BE #fj V230816_ $i _ &5 6 Ik _ {5 _O°
* Signal( ‘ H4k _UBI_BE #{ji V230816_ & _ 5 7K _ & O
* Signal( ‘ H%k _UBI_BE #{jB} V230816_ % _ &5 2 %k _ & O
* Signal( ‘ H%k _UBI_BE #iillj V230816_ ik _ 55 3 Wk _ {15 _0°

~ N~ O~ O~

Parameters
e ¢ —CZSC %%
* kwargs —

Returns
(ER=a A HIERE S

cxt_zhong_shu_gong_zhen_V221221

czsc.signals.cxt_zhong_shu_gong_zhen_V221221 (cat: CzscSignals, freql=" 8 28", freq2='60 %%,
**kwargs) — OrderedDict

JONEIRRIER, KT TR
SRR (freql)_{freq2) Pl ILHR V2212217
55324
1 R4 Fake F kR
2. RGLHIHR DD K FAZL i i
3. WG PR T 2 K2 B
i egde:
- Signal( * FI2k _60 /e _ hlicIbie V221221 Fi% _ fERE _fERE 07 )
- Signal( * FI2k _60 4 _ hiicIEN V221221 % _fER _HERE 07

Parameters
* cat —
o freql — R
o freq2 /N Y
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dema_up_dw_line_V230605

czsc.signals.dema_up_dw_line_V230605 (c¢: CZSC, **kwargs) — OrderedDict
DEMA JE&##48hn, Tk Mk
SHMEN:” {freq}_D{di}N{n}_DEMA 45 £kt5 % V230605”
i izsi:

DEMA fitr@—fla#aets, T A misa s i . S5HAR YL, DEMA
FAR IR g, RERS P S RN T2 A, IRIAFEREI 2 5 i B i 3. i KT
DEMA %, 4Uidim/NT DEMA F455

(G2

* Signal( ‘ H%k _DIN5_DEMA 454kt % V230605_ F% _ L5 _ (L& 07 )
* Signal( ‘ H% _DIN5_DEMA £k % V230605_ F %S _ B _ £ _07 )
Parameters
+ ¢ CZSC X%

o kwargs —Z${F M - ;param di: {55 ITH B IR EECE i 8 K £¢ - :param n: 3RE K
LIIREL, BRIAH S

Returns
EREAAGIEAT S

demakder_up_dw_line_V230605

czsc.signals.demakder_up_dw_line_V230605 (c: CZSC, **kwargs) — OrderedDict
DEMAKER fir#&a¥#465h5, TTikdE: ]k
SRR " {freq)_D{di}N{n}TH{th)TL{tl}_DEMAKER #}#&i#4 % V230605”
fisd e
DEMAKER $# A 15 Fi 22 F T FIBT 613571 03 124 demakers0.6 i 1 FHES%987, % demaker<0.4
IR RRE . 24 demaker |2F 0.6/ F %8 0.4 B = A K A2 RS

a5
* Signal( ‘ H%E _DINI0STHSTL5_DEMAKER #i&#3 V230605_ F% T3 _{T& 0 )
* Signal( ‘ HZk _DINI105THSTLS_DEMAKER #i#&#a % V230605_ B4 _ {5 _f£& _0 )

Parameters
e ¢ CZSC %%
« kwargs S

- param di

FI T RBIL AR i R K 4
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- param n
R K LIREL, BA 105
- param th
L BIfE, BIAK 6
- param tl
TFaEfE, BAN 4
Returns

ERcalblEAEs

emv_up_dw_line_V230605

czsc.signals.emv_up_dw_line_V230605 (c: CZSC, **kwargs) — OrderedDict
EMV i 5 fshfatn, vimkeE: WM
SR {freq)_D{di}_EMV fij 55 V230605”
o5&k
emv L5 ST A EAMNAE (FEMY) M2, emv>0 WL TFE %, emv [ THILIHSE )y Sy RAE

K emv<O WZSSKALTFA0S, emv FREBEIISET Sy RAER. WSk emv %7 0, WA R AfHS Q2R
emv %70, WFESLHES.

fe'S 54
« Signal( < H%: _DI_EMV fij 5 k3l V230605_F% T8 _{T& 0 )
* Signal( ‘ H4: _DI_EMV f& 55 V230605_ F235 _{T& _f£& 0 )

Parameters
e ¢ CZSC %}
* kwargs -S4 F

- param di
fE 5 TR AR 1R K £
Returns
ERERaEiIEaE S
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er_up_dw_line_V230604

czsc.signals.er_up_dw_line_V230604 (c: CZSC, **kwargs) — OrderedDict
ER % Biditbe, voikE: M
SRR " {freq}_D{di}W{w}N{n}_ER fit%3}& V230604”
fH'o g

er BRI, MARMBEWHNZ S X, TEZ LMY, AT STl = i i 5 %
A, BullPower i W) 24 {1 22 3K Jy BB eSSk, AATATRE R B i A e AR o iy b5 S5 1
BearPower IR pif 2 3k Syl . MPEERT O I, OB T2 3K 8 s 2 S s PR
T 0 NS mezs Sk Sy G R S, W BearPower % 0, A SEA(ES; 414 BullPower T %0,
T SR e

fi' Ak
* Signal( ‘ H%k _DIW2INI0_ER /1485 V230604_ LTl _ 45 10 )2 _{F& 0 )
* Signal( ‘ H4 _DIW2INI0_ER #1482 V230604_ L K _E9 2 _ £ 0 )
* Signal( ‘4 _DIW2INI0_ER #1558 V230604_ LR _ 682 _fF& 0 )
« Signal( ‘ H%k _DIW2INIO_ER #1153 & V230604_ 2t _ 5 5)2 _ (£ 0 )
* Signal( ‘ H%E _DIW2INI0_ER #1485 V230604_ ¥ b7 _ 512 (& 0 )
* Signal( ‘ H%k _DIW2INI0_ER #r#&zh& V230604_ ¥k FJ5 _ 4510 2 _ & 0’ )
* Signal( ‘ H4 _DIW2INI0_ER #5508 V230604_ ¥k F i _ 22 _F& 0
* Signal( ‘ H% _DIW2INI0_ER {/i#&5h& V230604_ ¥ b _ 456 2 _fF& _0°
* Signal( ‘ H#£ _DIW2INI0_ER /i85l V230604_ ¥k b _ 4572 _fF& 0’
* Signal( ‘ H% _DIW2INI0_ER #1528 V230604_ ¥ F _ 458 )2 _(F& O
* Signal( ‘ H% _DIW2INI0_ER #5308 V230604_ ¥k F _ 4592 _E&E 0
* Signal( ‘ H% DIW2INI0_ER {483 & V230604_ ¥k b _ 454 2 _ 5 0
* Signal( ‘ H#k _DIW2INI0_ER ##&5h& V230604_ L~ _65 )2 _(F&E_0
* Signal( ‘ H#k _DIW2INI0_ER i #&sh& V230604_WL T _E 72 _15_0
* Signal( ‘ H4 _DIW2INI0_ER #5858 V230604_ LR _ 32 (& _0
* Signal( ‘ H% _DIW2INI0_ER /i85 & V230604_ LTl _ 22 _F& _0
* Signal( ‘ H%k _DIW2INIO_ER ##&2h& V230604_ L~ _456 )2 _ (&0
e Signal( ‘ H#k _DIW2INI0_ER i #&sh& V230604_WL T _E 12 _1%_0
* Signal( ‘ H4 _DIW2INI0_ER #5858 V230604_ LR _ 42 _(EE 0
* Signal( ‘ H% _DIW2INI0_ER /i85 & V230604_ ¥ ) _ 453 2 _ 5 _0°

~ N~ O~ O~ O~ N

Parameters
e ¢ CZSC X%
* kwargs —Z4(F M - :param di: {55 EBULEECS § K £ - :param n: R K
LIIREL, BRI K 105

Returns
FE LR
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jec_ci_tou_V221101

czsc.signals.jec_ci_tou_Vv221101 (c: CZSC, **kwargs) — OrderedDict
RFETR
SRR {freq} _D{di}Z{z} TH{th}_ RFEEE"

(EReZiE=
* Signal( ‘15 738 _DIZ100THSO_ HIZEEL _ We _ & _ £ 0 )

Parameters
e ¢ CZSC %%
o di —FIHCH di B K £

o z - ATRERE, TR K S iR BRI (Rt A-IT 8L 4) T *10000,
500 FR 2D 5%

o th-nlREIE, 2 RUEE R BT — RS A 7 B

Returns
PSS IS AR T

jec_fan_ji_xian_V221121

czsc.signals.jecc_fan_ji_xian_v221121 (c¢: CZSC, **kwargs) — OrderedDict
Feifig; DUECE: lynxluu
SR {freq}_D{di}_ fifigk”
5Tk
L Sl mifh, FiKRGREME B G, JLRR A2 PR K Ll friin;
2. Ak, TREEESE, %, ERIBITFIHL;
3. AEkhgk, bIHES, JeBZ, JERIE SIS
(G2l ES
* Signal( ‘15 438k _DI1_ 4k _ Wi _ FBikd& _ R 07 )
* Signal( ‘15 738k _DI1_ Jeiv4k _ Wi _ BBRRGEEE AR 07 )
Parameters
e ¢ -CZSC X%
o di FEEE di MR K REUEIRCAR k &

Returns

ST SR RS R
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jec_fen_shou_xian_V20221113

czsc.signals.jecc_fen_shou_xian_Vv20221113 (¢: CZSC, **kwargs) — OrderedDict
T TSR -DPAES; TUE: REG
SHAEA 7 {freq}_D{di}K_ 43 T-£&”
BOTAILE, A AHIMARE *
LA TR RN B3y A K R, PR gk, 2. BT TRl oiee b
Thigd, B—F—HMWIRIT R S K R4U8, JBT EiS8oEE; RN B A e TR IR
ZIa B KT, R R LKA G . 3. Rk TR BAE R g, BB BA IR T

FOHER) K A, BT MEFEIES: AR k@ A e TR N A 2 5 BT B T2, e
FIRE N BRA. S 37 o

SRR
¢ Signal( ‘60 44 _DIK_4rF4 WL _ LIHAF _(ER 07
¢ Signal( ‘60 44 _DIK_4rF4 WL _ FBAF _(ERE 07

Parameters
» ¢-CZSC X%
o di —fEEEE di IR K 2, I EXASSEOIAT DA IS B A7t T DA ] 36
o zdf FHEE, BREKIE, SRLLBP

Returns
A ETES R

jec_gap_yin_yang_ V221121

czsc.signals.jecc_gap_yin_yang_V221121 (¢: CZSC, **kwargs) — OrderedDict
Bk 5 FI B S TR E L
SRR " {freq}_D{di}K_ F51|PAFH"

LBk ISR (1 FRZ):
L Hrp— AR B i 2 A — AR O AL R T — A1) ERY BT
2. AR OSSR IO AT R E AR Z N, B TR — A OSERZT
3. AERXAERINE LT, XARR AR, TEAEE N Z B
4. BEPIMR K LR SLA 22k
AR S Ik
* Signal( 15 738 _DIK_ SR _ f_EBb _ LR _{TE _07)
* Signal( 15 738 _DIK_ FFSIBAFH _ Rk _ LR _4EE 07 )

Parameters

e ¢ —CZSC X%
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o di FHCE di B K £

Returns
UM ZER

jec_ping_tou_V221113

czsc.signals.jec_ping tou_Vv221113 (¢: CZSC, **kwargs) — OrderedDict

PRI, sTEkE: FIL
SR {freq}_D{di} TH{th}_ - L&”
$%$§,%%ﬁ@=
L FSTERIE f LT HA AR KV e e B PR O ZR LAY, 32 el LT B ) P e i
B PR AR I Joh 2 2L 1Y
2. FEHAREOLR, PR i — AR SR A e 5 ) — AR /NS AR B e 2 41 B i
CE SRRzl
* Signal( ‘15 73 _D2TH20_ - KIEAS _ 2 _ ¥ 3K TiH8 _ % _0
* Signal( ‘15 738 _D2TH20_ - LIEAS _ 2 _ P _ L5 07 )

Parameters
o ¢ —CZSC X%
o di —fEHER di IR K £
« th-FrH, A0 K &R mARA S 400 K KR m/RR 2 B 228 LU, 507 BP

Returns

PRI TR AE R

jec_san_fa_V20221115

czsc.signals.jecc_san_fa_Vv20221115 (¢: CZSC, **kwargs) — OrderedDict

ETF & TRE=IR TTERE
SRR {freq}_D{di}K_ =3k”
BT =IRBE ML LA i i gk :

LB R — MR KA L. 2 FERXR K KRIYPHLZ G, BERE — RO M s 5 i ) T
ANSLARBEI G o XA/ NS AR R PEAE R H 2 3R, (U 2 ARG 3 RPA BRI AR 2, A
s BRIV PR B o 2R A 0 FRAE BT R A 7 e 2 e B R R AR E L 2 9 /D
B BE T AR B ARy, W DARRERT, A, ROEmARME. 3. Ka— KM 42— RIEHER
H SR, I H R T B — KRG, FREHI TR B 24 8 Tl — R A o

FREZIRIBAMEL LA Ji gk :

218
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L T =RBE S BT =3RS R, AR . XREERITEBGEREIT 2. 31
LATE T REES T, BRI KK R AEmL . R BaRmLg )5, REEE KLY 3 W
MU TR/ N R, 5 FLICRR I A 2 1) S (AT Jo) FRAE 5 — AR I A R Ol 2 Y (38 b R4
3. fa— R, IR ART Al — RIS, HF BB AR T 50— RR B e i A . AIBERS
SRR SR %= MEEESMM. AESHIEEERS, R —MRRERZE, DNEERNEE S
KSR

5554
* Signal( ‘60 /p#h _DIK_ =¥k _ W2 _ FJ =3 _E&E 07 )
e Signal( ‘60 /4P _DIK_ =3 _#E _ TH=¥_{I% _0 )
Parameters
o ¢ —CZSC %%
o di {55 di PR K &
« zdf 5 1 FIEEEE 5 MR K Zeikigkii, 547 BP

Returns

TR B =R AR RIS R

jec_san_fa_V20221118

czsc.signals.jecc_san_fa_Vv20221118 (¢: CZSC, **kwargs) — OrderedDict
EIb & FRE=IR
SR {freq}_D{di}K_ =3k A”
BT =B EL R ILAS Ji gk :

L E et AR — IR B 2. R KRG PHER 2 5, SR BRAE — MR e sl e 1) S A )
NSRBI o SR/ NI IR R R AR 2 3 AR, R 2 AR 3 ARDA B T AR, AT
e FUBLHE /NS R I Bl e A 1 Jes FRAE BT K 1y B B e 2K A i B RS TE R 2 9. /)
ISR BE R AR F g, AT DURR AR, Ak, BREEMARMA, 3. oKW YR RIEER
F OSSR, H HE RS Tl — RAELY, [RISHI TR Y 240 T — R i

FREEIEIBAMEL R ILA i gk

L NBEEIEESS EAZRIEASE AR AN, FORE T . XAIEASRIE BGERRAT 2. T
MAE RS, RN R KK R AN, FEX R A m Y 5, REE KL 3R
WU T /NI 2k, ELIXHE e Jol 2 1) S P SRy B B — AR ih 2R A Rl 2 I (B B, RSBk
3 AR, TN NART R — R, T BN AR T 5 — R B R L i s i A
5E WL SE R = AR RS AESHEAEE R, EE -RRLEZ G, NLENEiGs
JISSMEN (2]
15584

* Signal( ‘60 4> _DIK_ =¥k A_ FF=% SK_{£& 0 )

* Signal( ‘60 43#h _DIK_ =¥k A_ FJF=% 6K_{F3% 0" )
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* Signal( ‘60 43#h _DIK_ =¥ A_ FFF=% SK_{T%& _0 )
* Signal( ‘60 43#h _DIK_ =¥k A_ FH=%k SK_{F3&% _0" )
* Signal( ‘60 438 _DIK_ =¥k A_ FH=% 6K_{Fi&% 0" )
* Signal( ‘60 434 _DIK_ =¥k A_ FIF=% TK_{& _0" )
* Signal( ‘60 438h _DIK_ =¥k A_ FH=k TK_{T%& 0" )
* Signal( ‘60 43#h _DIK_ =¥ A_ FH=¥k 8K_{F%& _0" )
Parameters
« ¢ -CZSC X%

o di —fEHCH di IR K £

Returns

TR B =R BRI A

jec_san_szx_V221122

czsc.signals.jec_san_szx V221122 (¢: CZSC, **kwargs) — OrderedDict

=RIES
SR " {freq}_D{di}T{th}_ =F"
fis i

Lo il K L il = A+ 2
(ERTES

e Signal( ‘15 734h _DITI0_ =& _ ¥ _ % _{£& _07)

Parameters
e ¢ -CZSC %%

- i A di B K %
« th-TIHBIE, (h-D/ (- o) MAXHERT th, Hlh 154

Returns
UM ZER

jec_san_xing_xian_V221023

czsc.signals.jecc_san_xing xian_Vv221023 (¢: CZSC, **kwargs) — OrderedDict
SR {freq}_D{di} TH{th}_ 4=JEL”
AR S HIH:
* Signal( ‘15 434h _DSTH200_ spfE2k _ i/ _ L _fER 07 )
* Signal( ‘15 738 _DSTH200_ 4JE£k _ 2 _ 1 (L& 07 )
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Parameters
« ¢ CZSC X%
o di —FI%CE di IRK 2k
 th-TPEEE, NRAGBE AR ORI AL NEL

Returns

IR BISER

jec_shan_chun_V221121

czsc.signals.jec_shan_chun_v221121 (¢: CZSC, **kwargs) — OrderedDict
UIDER, FR=ZIWIESM=)IDERS
SR {freq} _D{di}B_ I)IJEE”
1595
L IS AR, ATESHAL T —Fh LSRR . MR E SR M i
A BRIk, S XA S AL T T =, HERIT, A = I ASE

T e 20 Z)EEIE A T2 = I TR A ST AE T3 50 = 1A N IR IR, e
T IERIELS . T ERBGX AR S s K, A REIESE IR FE B 2258 il

(Fe2IES
e Signal( ‘15434 _DIB_ IJITES _ =1 _{E3 _{£& 0
e Signal( ‘15 Z%8h _DIB_ IIIDEZ _ =) _4EE _4E% _0

Parameters
e ¢ —CZSC %%
o di HRIEEEES di

Returns
UM 2R

jec_szx_V221111

czsc.signals.jecc_szx_V221111 (c: CZSC, **kwargs) — OrderedDict
14k
SR {freq}_D{di}TH{th}_ +7£&"
iz
, TFEIEXL, (h-)/(c-o) AXERT th, Blc==02. KE+FL, FTHLHMEK; ZMlt+F
%% AR L, TEARKS

ERezlEx
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* Signal( ‘60 738 _DITHI0_ 72k _ g+ b7 _HEE 07 )
* Signal( ‘60 438 _DITHIO_ +7&k _ o7& (R _ £ 07 )

e Signal( ‘60 /3% _DITHI0_ +F4k _IE+7L (15 _TE 0 )
* Signal( ‘60 738 _DITHI0_ +7&k _ ZLifl+54 _fE _EE 07 )
* Signal( ‘60 734 _DITHI0_ +7&k _ KR+ _fE& _EE 07 )
* Signal( ‘60 438 _DITHIO_ +7& _ 74 _ by £ 07 )

* Signal( ‘60 438 _DITHI0_ +&k _ ZLffi+54 _ Jby L5 07 )
* Signal( ‘60 738 _DITHI0_ +7& _ KR+ _ b7 £ 07 )

Parameters
e ¢ —CZSC %4
« kwargs —
— di: PR di B K %
— the AL, (h-D)/ (- o) MIARHEAT: th, Flg 7Lk

Returns

TR RIS R

jec_ta_xing V221124

czsc.signals.jecec_ta_xing V221124 (¢: CZSC, **kwargs) — OrderedDict

2 SIATTES

SR {freq} _D{di}K_#TE”

fa'o2:
1. HRPIMR K 4y Lk
2. |k Bdk, BKFE, B, BAS KT E RS E, BRI R, K.

(FezIE+
« Signal( ‘15 4 _DIK_ & _ T _6K_ (T3 _0°
o Signal( ‘15 438h _DIK_ 35 _ Wi _9K_ (L& _0
« Signal( ‘15 43h _DIK_ 3 _ JKH _TK_{£3& _0
e Signal( ‘15 /3% _DIK_ & _ THE _SK_{F= _0°
« Signal( ‘15 4 _DIK_ W _ IK# _SK_ (T3 _0°
* Signal( ‘15 4M4h _DIK_ BT _ JEHE _8K_{F& _0°
« Signal( ‘15 43h _DIK_ 3 _ JKH _6K_{£3& _0
e Signal( ‘15 43%h _DIK_ & _ & _7K_{T& O
« Signal( ‘15 4 _DIK_ & _ T _8K_ T _0’
e Signal( ‘15 440 _DIK_ BT _ K& _9K_ £ _0°

N N N e

Parameters

e ¢ CZSC %%
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o di —EHCE di IRK £

Returns
UM ZER

jec_ten_mo_V221028

czsc.signals.jecc_ten_mo_V221028 (c: CZSC, **kwargs) — OrderedDict
TIRER: i i

74%%&*%*& ? {freq} D{dl} ﬁ& ;17(&”

TG, AT A bk :
L EREIES 2, WA LIS (FRERES) SFBES (FIkERES)
T WX AR R R .
2. FROCS P AT 4. FE AP EE ARSI AR A SR AU 7 25— MR A R SR (2 A —
SE T EARRHIE I LT .
3. BHROESIER ARG — DR AT
ARG S 1A
* Signal( ‘15 738h _DI_AEIEE e _ BEYATE _TE _0
* Signal( ‘15 738 _DI1_ IS _WE - BIRAFR _LE 07 )

Parameters
e ¢ -CZSC %%
o di —fHIHCE di B K £

Returns

ﬁ/&ﬂﬁ/u JJ'J

jec_three_crow_V221108

czsc.signals.jcc_three_crow V221108 (¢: CZSC, **kwargs)
=R, ST S

SRR {freq}_D{di}_ = H 575"

55
BELE T = ARUCT By B G, AR AR A R i TF T oAb T BT — S A TE 2 Y, )
T FAE M= R SRR 20 = H BRI P RS RIS — MU AT T2 B e ik 2

TBCE IR = R REE; 3. AVPA B, BREARIBIUE XA 4. AFATEL, HE
BARMEET s 5. %055 HIAE Y BEETIG .

B
* Signal( 30 47 DI_ =R R WAL ER O
« Signal( *30 M4 _DI_ LU AL SR _ £ 0
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* Signal( ‘30 7 _DI_ = 545 _ PR _ i _ (£ 07 )
Parameters
* ¢ -CZSC %%
o di LM di R K &

Returns

jec_two_crow_V221108

czsc.signals.jecc_two_crow_V221108 (c¢: CZSC, **kwargs)

P

SRR " {freq}_D{di}K_ P H 55"

f5'Tigh:
L WAL T ETHES
2. MM K LK
3. BB K kA THRE , W B B0
4. BEM K LFEFEEFGE, BEFMRKL, TH—R K L@ B,

Bzl
* Signal( ‘60 738 _DIK_PIH D _FHE _AEE _EE _0)
Parameters
e ¢ —CZSC X%
* di —JEZE di IR K £
Returns

jec_wu_yun_gai_ding_V221101

czsc.signals.jecc_wu_yun_gai_ding_ V221101 (¢: CZSC, **kwargs) — OrderedDict
LR, vk Bks
SRR {freq}_D{di}Z{z} TH{th} _ ="

ERepea s
L YEinsERE T EobEss, s KRR X A T
2. Hi— R R H SR, W@ K.
3. MREKEEIE, S TR — R EeE .
4. MRIEAERAN I, B m FHLAR— R K LR N . — R ZR Y4 RIS T R — K
FHZR SR 50% .
fa's ik
* Signal( ‘ HZ _D5Z500THS0_ =35 10 _ & _ & _(E& 07 )
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Parameters
« ¢ CZSC X%
o di —FI%CE di IRK 2k
o z - FEME, Bl K ik K RS AR BKIE (WS or-JF 84 ) AT AEH *10000,

500 7R 2K 5%
o th-FPAEE, 4RGN BRA R — R H

Returns

S ARAGIEAES

jec_xing_xian_V221118

czsc.signals.jecc_xing xian_Vv221118 (c¢: CZSC, **kwargs) — OrderedDict
E / LJ\

SR (freq)_D{di}TH{th}_ EJBL”
RIBA, FIlrhaE:

=Ly
B 1o —RKKMB O, LRI i S ALk 2. — VI SEE,
I HESH— RS Z BRI (XM AR T HA N BLIBE) . DR ERE
SITHER TYRBITI A E R RE I AR 3. — IR G sefk, W R EAERER] 75—
B ascikz i, EEREESH M. XRIZ LB 43 T 354

EFARR I RIS, 5 MRk (RIEZ) Mseik, 558 =AM A n) Seik 2 184
Mk, MRIEFRAZE, RIGERA X ARk, PR SIS I IR SRR .
HYvE R ZEZ, 5 AR iR Hﬁ“ﬁﬁF@%FE%%Aﬂ —REM
B 2
2. A
a. WAREE— MR-G5 AR AR, B TR S A AR A SR R AR
b. QR AR T AN 1] T IR LA — AR 2 ) SE AR R
c. ARG —MEFM AR Z BRI, TR AR AR RS Z B . X R Z w5 p UK Sl ) IEAE
WS, RSy T SRSl g A
3T HEE
TEFMI S EEST, 5 RGNS, WERAZR/ N SEG, i —4
TPk, WP RERES
4. TR
TERIEIBEY, RS (B =AU S i 28 ek ) 22—k, WEch+
FRMEES
s k:
* Signal( ‘60 73#h _DITH2_ EPZ _ M E (L& _{LE _0")
* Signal( ‘60 73ph _DITH2 EEL _ HWE L8 (L& 0" )
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* Signal( ‘60 734 _DITH2_ B _ JHHE _ WPlal+7 _{E& 07 )
* Signal( ‘60 73#h _DITH2_ EJBL& _ iWEE _ HiE+5 _ & 0" )

Parameters
+ ¢ -CZSC %%
o di fEHCH di IRK £k
o th 7SR Y TSR 2 A%

Returns

BIPARHIZR

jec_yun_xian_V221118

czsc.signals.jecc_yun_xian_Vv221118 (¢: CZSC, **kwargs) — OrderedDict
o
SR {freq) _D{di}_ #£”
AFTEHE o T H KA, 2 KRGS, WA, EZELONBI, 2T BES T,
F—H KLRM, 22 H I AR — H O IRIBZ N, AP, BURES g, B Bt
AR S HIH:
* Signal( ‘60 7;pf _DI1_2Z2%%  FHE _ALE _{EE _07)
* Signal( ‘60 734 _DI_Z2#% FHZ _{fEE _{EE _07)

Parameters
e ¢ CZSC %4
o di {HIHCR di iR K £

Returns

AL R

jec_zhu_huo_xian_V221027

czsc.signals.jece_zhu_huo_xian_Vv221027 (c: CZSC, **kwargs) — OrderedDict
Mok, viEkE: B
SR {freq}_D{di}T{th}F{zf}_ hlik£K”
R

* Signal( ‘60 434 _DIT200F500_ 4k 2k _ W52 _ XAl _ L& 07 )
o Signal( ‘60 434 _DIT200F500_ %k 2k _ W& _ #i7E5% _ L= 07 )

Parameters

e ¢ —CZSC X%
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i di K &
 th T, TR AR IRIR, PG
« zf T, EHIEE, BB

Returns

bk iR 4R

jec_zhuo_yao_dai_xian_v221113

czsc.signals.jecc_zhuo_yao_dai_xian_v221113 (c¢: CZSC, **kwargs) — OrderedDict
ML, kA L
SR {freq)_D{di}L{left}_ fEfHirL”
I MBI o o <
PEMEF TR A2 B — AR I 2 A R B BRI TR S R — AR R4 1 (e 2, HOIF T s 1 i
Bt filn (B, XHSme ORI T R), RIETE—8 B, WO is et A m By
R
AR 514
* Signal( 60 73ph _DIL20_ AL _ FHiEk Ok HIL = 07 )
* Signal( ‘60 73pf _DIL20_ 4L _ HZ _OLHIML & 07 )

Parameters
+ ¢ -CZSC %%
o di —fEI%EE di BRK £
o left —M di A% left AR K 28

Returns

PP L AFUEE R

kcatr_up_dw_line_V230823

czsc.signals.kcatr_up_dw_line_v230823 (c: CZSC, **kwargs) — OrderedDict
FI ATR PR ERHL, WM BRI 2 25 Tit . R
SR {freq}_D{di}N{n}M{m}T{th}_KCATR £%5 V230823”
fe'8h:
Sibkir 2L, 2 AmAE A T L, R R IIRIIRM I, XA atr AR PR
WL B ZSB B, ATE U ETHE Y, A AR SEEC T,

i sspide:
* Signal( ‘ H#E _DIN30MI16T2_KCATR £7%% V230823_FZ% (L& _{T&E 07 )
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* Signal( ¢ H#k _DIN30M16T2_KCATR £4%5 V230823_ F% _ & _1£% _0 )
Parameters
e ¢ —CZSC %%

* kwargs -SH7 L

- paramdi

F AL EIECE 1R K £
- paramn

K LR B T ATR 115, 2RAH 30
- paramm

BRI K LRI TR, BUAH 16
- paramth

M ATR 55, BRIAH 2
Returns
(ER=a2EIERE S

ntmdk_V230824

czsc.signals.ntmdk_vV230824 (c: CZSC, **kwargs) — OrderedDict
NTMDK Z =5 45h5, TiRkE : R
BHEM” {freq)_D{di}M{m}_NTMDK £ %5 V230824”
fa'o2:
WG R AR R, wfe TR A —aiE: BB H BRI, IBARES R0 )2
WM AT M H BT BEEM EA T I, AR IR RN 23k BT, 2 253K AT

(EReZlE
« Signal( ‘ H£ _DIMIO_NTMDK £ %5 V230824_ F%5 _ L7 _ (L% 0" )
« Signal( ‘ HZt _DIMIO_NTMDK £%5 V230824_F % _ {15 _ {13 0" )

Parameters
e ¢ -CZSC %4
* kwargs - Z4(F I

- param di
TR EECE i R K &
- param m

m K H A
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Returns
(EREa bl

obv_up_dw_line_V230719

czsc.signals.obv_up_dw_line_V230719 (¢: CZSC, **kwargs) — OrderedDict
OBV fiEfffbr, TikE: &
ZENEN:” {freq}_D{di}N{n}M{m}MO{max_overlap}_OBV fE& V230719~
(GREpe2is
OBV fEH LA B4 HIEM AC & (Hirdk EIHI R A &) R as & (A T RERT) s &
OBV 327 TIE T Ja i A B R T
1. %25 X OBVM, OBVM & OBV 7 R340 .
2. FE L —5AF"5 4 Signal line, JXZ%40E OBVM 10 RAYFEECT-H
Horby 17 KA T10 R #E S0 RIERIAZ S BRI E, REREUN, OBVM X A2 & 11
AU, PR S fE S s .
TFZ RN 24 OBVM % Signal line, JFZ@;; 24 OBVM | % Signal line, ~F-fr. XM HAfife
B
i 54
* Signal( ‘ H4 _DIN7MI10MO3_OBV fE & V230719_ F% _ 15 _1T
e Signal( ‘ HZk _DIN7MI10MO3_OBYV fEH V230719_ &= _ (L& _ 1+

.0
0

Parameters
e ¢ CZSC %4
* kwargs Z4(FI
- param di
F TR IS i R K 4
- param n
short & 1K /N,
- param m
long & 1K/
- param max_overlap
FoiER, RKES K 245
Returns
(EREa SR T
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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_holds_V240608

czsc.signals.pos_holds_V240608 (cat: CzscTrader, **kwargs) — OrderedDict
AR ZAIT0RE, BB, MRIMTERAN L7 NAMGL, SFafRA 23kRZ.
SR {pos_name}_{freql }W{w}N{n}_ {#4 V240608”
iz
PAZ SKORA BN B, AR RN T
L NZIF QAT TE4ER) K &R freql EITEITORT W A K RiRARAHr, 24 L1
2. WWEIF SR ERARMY, D L2;
3. fIPR L2 < L1, HAMHM I emm N A AL, WA afras,
(G2 IEE
* Signal( < H&=3KZ 3k N1_60 734 W20N2_ £ V240608_ 253K fRA _(ERE _ R 07 )
« Signal( ‘ H%ZE =K Z£ ) N1_60 445 W20N2_ {745 V240608_ £ 334 (175 _ 135 07 )

Parameters
¢ cat —CzscTrader %} 4
* kwargs S F M
— pos_name: str, {554 FR
freql: str, 25 ERY K 21
w:int, JPIET W R K 28, BRiAH 20
n:int, BA B N AL, BRI 2

Returns
OrderedDict

234 Chapter 2. czsc api



czsc, Release 0.9.57

pos_ma_V230414

czsc.signals.pos_ma_V230414 (cat: CzscTrader, **kwargs) — OrderedDict
FIWTHF O )52 5 TH MA 2 gkl MA 252k
ZHAEM:” {pos_name}_{freql }#{ma_type }#{timeperiod}_ A IRES V2304147
f5'Ti24:
ZRFFAREIT, RZ A= KRR
L QRFFA 23k, HIFOEA ST MA 4, WA Z ST 2
2. ARFFA Sk, HIFTQEA MR MA 1948, W25 Sk BRI £¢
(G2l ES
e Signal( ‘ HZk=3L %3 N1_60 /4 #SMA#5_ £ IRFS V230414 23 _ T4 _F5 07 )
» Signal( ‘ HZ =3 &3 N1_60 438h #SMA#S_ HAIRAS V230414 253 _ BRy4 _ T2 07 )

Parameters

» cat —CzscTrader %4

* kwargs -S4 F M - pos_name: str, JFGES5MLTR - freql: str, AER K £LJH
W - nzint, [ ETERA B EL, BRIAK 3

Returns

pos_profit_loss_V230624

czsc.signals.pos_profit_loss_V230624 (cat: CzscTrader, **kwargs) — OrderedDict
TFOER S RS —EWE, 4 Aavrr-asimes: R

SR " (pos_name}_{freql }YKB{ykb}N{n}_ f1 75 Lt Hl V2306247

i i
LR AR e =abs(BU-TF ) fabsOF G H-1E8AT) * 10, 24 WA T2 IR AR A 7017

T

el

o Signal( ‘ H R E 20 60 434h YKB20N3_ 2175 H T V230624 253k (-1 _ (T8 _{T& _0°
* Signal( * HZHIiEZME _60 704 YKB20N3_ 775 L HIWr V230624_ 23k EH _ TR _EE 0’
* Signal( * H ZliHZEME _60 434 YKB20N3_ %75 b FIWT V230624_ Z3kikbr _(ER _{E&E _0
* Signal( ‘ H B ZEME _60 438 YKB20N3_ 21755 AW V230624 _ 253k ikb5 _ TR _(E& 0

Parameters
e cat —CzscTrader %%
* kwargs -S4l
— pos_name: str, JTG{E5 4R

- freql: str, Z57EM K 26

~ O~ O~
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— ykbrint, BRI 20, FR 2 5 & T, R AT H =abs(GAT-TT- O ) /abs(OF
G- IR

— n: int BRI 3 IEARIURGIT n >0 B ) SR At B3 e 5 A

Returns

pos_status_V230808

czsc.signals.pos_status_VvV230808 (cat: CzscTrader, **kwargs) — OrderedDict
Position i H 5 UIRES
SRR " {pos_name}_ FFOUIRAS _BS il V230808~

RET L
SHEEIRE O, SRR [ . FTL
5 51

* Signal( ‘ HZ&= L2k NI_FORAE _BS 4l V230808_ #7% _ (£ _{E& 07 )
* Signal( ‘ HZ&= K2k NI FHORAES _BS il V230808_ #2s _ L7 _ L& 07 )
* Signal( ‘ HZ&K=KZ 3 NI_FOIRES _BS Hijllh V230808_ M _ (L& _{E& 0 )

Parameters

 cat CzscTrader X4

* kwargs S Y7 - pos_name: str, JFO{ES IR

Returns

pos_stop_V240331

czsc.signals.pos_stop_V240331 (cat: CzscTrader, **kwargs) — OrderedDict
MR N AR K e f e Ao I, JBER IR, oot 4
SR 7 {pos_name}_{freql }#{n}_ [}35i V240331~
fi'T ik
PAZ K IEHUCA B, TR T
L NZ LI RITG, TEAER K L freql FARBURIT N AR K 28, 4 bars;
2. V1 bars FPRYEALAY, 28 15
3. AR MHTHAR low <11, 23K 1145
253k 42 A P
fs'T 5
* Signal( ‘SMAS £k _15 7380 #10_ 1145 V240331_ Z3L 1B _ATE _EE 0
=0

)
o Signal( ‘SMAS5 %53k 15 434p #10_ 1B V240331_ 2536 Bt _ & LR _0)
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Parameters
e cat —CzscTrader X} %
* kwargs - S F L
— pos_name: str, JO{ESHIAR
- freql: str, Z5&ERT K 451
- n:int, WEH) K LB, BIAH 10, FORMEHT 10 R K £

Returns
OrderedDict

pos_stop_V240428

czsc.signals.pos_stop_V240428 (cat: CzscTrader, **kwargs) — OrderedDict
IR E, R N K L5, 2 KB R LT nn s,
SEOEHT 7 {pos_name}_{freql }T{t}N{n}_ [F-$ V240428”
i
PAZ S bR B, AL R

L NZKITERITR, 4 ER K ZFH freql EITFITG N AR K L5158 close;
2. I HTAY unique_price 5135, RBURTIFQMAIZIR, BFHIEHIE MY O IEBH

Y;
3. W04 close <Y, NIFHE.
155 H4e:

* Signal( ‘ HZ&=3KZ 3 N1_60 7p4h TSNS_ [145i V240428_ 253k (b _AE& _EE 07 )
* Signal( * HZ= (2K N1_60 7 TSN5_ 1145 V240428_ 3K 1kt _ AL _{TE _07 )

Parameters
e cat —CzscTrader %%
* kwargs S5 F L
pos_name: str, JO {55 MG R
freql: str, Z5E M) K 28 JEHH
tint, 1R#IZBE, BRIACK 20
n:int, FREA K &8iat, BOAH S, FOR 5 MR K &2 J5 1R Hlr

Returns
OrderedDict
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pos_stop_V240608

czsc.signals.pos_stop_V240608 (cat: CzscTrader, **kwargs) — OrderedDict
18 23T 0)a, BRI BBET W IR K 2R oy N0, Sibdl; 2=3kizZ.
ZEAEMNL:” {pos_name}_{freql }W{w}N{n}_ -4 V240608”
fH'ogh:

PAZ K IEA0A 0], AR T
L MZITERITR, FEAER K &R freql EIFRITGET W A4~ K 2Bkt , ik L1;
2. I QIR EAR, ek L2;
3. 2R L2 <L1-NAMIL, W Z 3K RS

23K I BB R B

fa'gpdk:
* Signal( ‘SMAS5 £ 3k _15 434 W20N10_ 1F45 V240608_ £ 3k 1B _ T3 _ £ 07 )
e Signal( ‘SMAS %53k 15 434 W20N10_ |14 V240608_ %53k 1F#t _ /T _{Ta 07 )

Parameters
» cat —CzscTrader X4
» kwargs —Z 47 L
— pos_name: str, FFO{ES AR
- freql: str, Z53ERT K )81
- w:int, FFOHI W K £, BHAN 20
- n:int, AN T NAMAL, BN 10

Returns
OrderedDict

pos_stop_V240614

czsc.signals.pos_stop_V240614 (cat: CzscTrader, **kwargs) — OrderedDict
1Bt 230 0)E, Al N AR K ZRSANTEA N T 77, ikl =3k,
SRR " {pos_name}_{freql }N{n}_ [l-# V240614”
o2
PAZ SKIEBUC RG], THES R
1. NZ LI ST R, FEAER K L freql FARBUTGERIFTA K £, 0N bars;

2. 15 bars HIYHEARMN/ NI QO 128 C;
3. 4R C>=N, /R Z K IEBiE S
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253k I PR R R B

fa'g 5k
* Signal( ‘SMAS %3k _15 434h N10_ [E45 V240614_ &3k F i _ AE% _{£5 _0°
* Signal( ‘SMAS 733k _15 438p N10_ |E$5t V240614_ 2536 1R _AEE _ £ _0

Parameters
» cat —CzscTrader X} %
* kwargs - S F L
— pos_name: str, O {ESHIZR
— freql: str, Z&57ER K 48
- n:int, FARNTFH N, BRIAHK 10

Returns
OrderedDict

pos_stop_ V240717

czsc.signals.pos_stop_V240717 (cat: CzscTrader, **kwargs) — OrderedDict

1 2RI 0)5, A N R K LA ROTEMAN-ATR*0.67 T 5, fnibfi; 2=kmZ.

He W
SEAEML:” {pos_name}_{freql }N{n}T{timeperiod}_ [}-{it V240717”
gz
PAZ K IESURNB], RS RRAT :
L NZLTIT QAT R, TE4 R K Zui freql FARBOTQIERIFTA K £, LA bars;

2. 15 bars FRYEALG/NT OFRH-ATR*0.67) H%E:, 124 C;
3. ATR (B HCHERIASEL, WA 3. Ak C>=N, WHERZLIEBES .

233k I BB R B

fi' o hk:
o Signal( ‘SMAS £3k 15 434 N3T20_ [-461 V240717_ L3k B _FE (& 07 )
e Signal( ‘SMAS5 753k _15 43%h N3T20_ 113 V240717_ 253k B4 _ (T2 _ (& 07 )

Parameters
» cat —CzscTrader %4
* kwargs S 47
— pos_name: str, JO{E5HIG R
— freql: str, ZA%EH) K )

- n:int, AR T NAGAL, BRIAHK 3

.
il

2.4. czsc.signals Package

239



czsc, Release 0.9.57

Returns
OrderedDict

pos_take V240428

czsc.signals.pos_take_V240428 (cat: CzscTrader, **kwargs) — OrderedDict
IEBE, FrA NARK L5, ZRFralE bl T R IR B LR o b 3 T AR, P
R {pos_name}_{freql }T{t}N{n}_ |75 V240428~
fo 32
PAZ KRB, AR T
1. NZAIF ARG N AR K &0, S, RN C;
2. MR C>=T, WIEEFG.
fa'g 5
e Signal( ‘ HZk=3LZ£ 3k N1_60 /304 TSNS_ [R5 V240428 =53k kR _ T8 _ 1% _0 )
e Signal( ‘ HZE=3L£ 3L N1_60 44h TSN5_ [FZ V240428 £k _ 8 & _0 )

Parameters
» cat —CzscTrader X4
e kwargs —Z 47 L
pos_name: str, JF{ES LR
freql: str, Z5E M) K 261
tint, fiE K &gk, ik 3
n:int, FROFHAT K 28, BOAN S, FoR SR K KZJ5THR W

Returns
OrderedDict

pressure_support_V240222

czsc.signals.pressure_support_V240222 (¢: CZSC, **kwargs) — OrderedDict

SCHEH Ty 2Bl V240222

SR {freq}_D{di}W{w} Fif ik _ SCHE Ty V2402227

fisiesi:

MEEON, MBS SEIR AR SRR, FIWY BT EE RIS . DA RS IEH A2 il
L 24 5 W R ZE (A x AR TEZE DAY
2. Y i A R A A R 1 T S
3. AR AR S5 R R R 2E(EAE y DR EZEASE

a9k
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* Signal( ‘60 738 _DIW20 m Rl _ S ) V240222 3007 AR _fER 07 )
* Signal( ‘60 738 _DIW20 mfif il _ ST ) V240222 K07 _ AR _AER 07 )

Parameters
e ¢ CZSC %%

* kwargs — i

pressure_support_V240402

czsc.signals.pressure_support_V240402 (¢: CZSC, **kwargs) — OrderedDict

SCHE R 12 HT Bl V240402

SR {freq} _D{di}W{w}_ 3]t 77 V2404027

s iZi:

X4 E K 4, MR B IE 4, FIWnZaEan T
L Y EPREEAN AR S A PAE R 2 B IR XA A 5

2. YISO 20 R K i em NP, WHRENNL 2, R AL

54

* Signal( ‘60 434P _DIW60_ X HE4 fy V240402_ 5 140 _ATE TR _07)
o Signal( ‘60 434 _DIW60_ 37 #£4 f7 V240402 74547 _ATE = 0 )

Parameters
e ¢ -CZSC %4
* kwargs 7o

Returns
(ERER VA ERE S

pressure_support_V240406

czsc.signals.pressure_support_V240406 (c: CZSC, **kwargs) — OrderedDict

PR 2Bl V240406

SRR {freq}_D{di}W{w}_ S]] V2404067

5

T 4E K&, FIWRIATAE SRR, FIRZ T

L A ECEAN Al 20 MR K 2R s NPT, YO0 2, A SN

2. BT w0 AR O EA 3 S PA 2

s
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e Signal( ‘60 Z34h _DIW60_ 1 7 V240406_ JE 147 _ T3 _ % 0 )
¢ Signal( ‘60 4Z34h _DIW60_ 1 fy V240406_ S H#47 _ATE T3 0 )

Parameters
e ¢ CZSC %%
e kwargs ¢

Returns
(ERER VST S

pressure_support_V240530

czsc.signals.pressure_support_V240530 (¢: CZSC, **kwargs) — OrderedDict
SCHE R 288l V240530
SR {freq} _D{di}W{w}N{n}_ 4% /E 77 V240530”
i
T4 E K2k, FINDR A e sc B 2k, FIRZHAT
Lo SHRRHE K i milnd, SR8 K 4o iol w il K e 5 1A K & EBRHURZ 1 K £
2. Mp] K SN TE R 8 K el i i S MY LA, WORREINL Rz, @S
s spide:
* Signal( ‘60 43P _DIW20NS_ 74 % )7 V240530_ s34 _ 18 _ £ _07 )
« Signal( ‘60 74 _DIW20NS_ SZH#EE F7 V240530_ R i _ 5% _ % _ 0 )
Parameters
e ¢ —CZSC X%
* kwargs 7o

Returns
fF5 R B4

skdj_up_dw_line_V230611

czsc.signals.skdj_up_dw_line_ V230611 (c: CZSC, **kwargs) — OrderedDict
SKDJ bl shfabs, vikE: M
SR {freq} _D{di}N{n}M{m}UP{up}DW {dw}_SKDJ [l V230611”
T84
SKDJ itk 2l (K23 KDI). SKDJ i K El KDJ H1#y D, SKJ 1) D B} KDJ w11y D Bt )

T4, SO KDI M. % D40 THESRA) FLK 15 DIFIEA, % D>60 (4 TRIHE) K
T D
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(EReZlE
o Signal( ‘ H#k _DIN233M145UP60DW40_SKDIJ [f#lik sl V230611_FZL T3 _{T& _0 )
* Signal( ‘ H#k _DIN233M145UP60DW40_SKDIJ FliAlli sl V230611_F= _LE _{TE _0 )

Parameters
e ¢ CZSC X%

* kwargs S - :param di: {531 BIEGEE i 1R K £ - :param n: JL K £
Bt n A M2 - param m: R B0 S - param up: {575 B -
:param dw: {5 S Ti&(E

Returns
(EREa SR E

tas_accelerate_V230531

czsc.signals.tas_accelerate_V230531 (¢: CZSC, **kwargs) — OrderedDict
BOLL i By [ Wi i 3 717
SENEN:” {freq}_D{di}N{n}T{t}_BOLL Jilii V230531”

fisssiesi:
B N AR K ey, AR T A 2 00 L, S, T2 2.
a1

Signal( ‘60 434 _DIN20T20_BOLL Jili#E V230531_ Z53L il _ KA T8 _ (& _0°
Signal( ‘60 434 _DIN20T20_BOLL fll# V230531_ 253kl _ Bk T8 _{F& _0°
Signal( ‘60 434k _DIN20T20_BOLL fii# V230531_ 30N _ e i _ 1% 0’
Signal( ‘60 434 _DIN20T20_BOLL fii# V230531_ £ 30N _ KB HiL _ T3 0’

~ N~ O~

Parameters
* ¢ —CZSC X%
* kwargs -S4 F L
— di: FIHCELIR K £
- n: B E dik 98T n AR K £

-t BE, BRI CRE AR RR) ¢/ 10 5, BA 20, BRI R REARE L
i AR R 2 £
Returns
R EES 45
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tas_angle_V230802

czsc.signals.tas_angle_Vv230802 (¢: CZSC, **kwargs) — OrderedDict
MR IR TR Y HE R
SRR " {freq}_D{di}N{n}T{th}_ & V230802”
5o

BRI, BB R M AR SRS E R (G K %) TR E. sy
HIER A BN RTI 9 2B T M 50%, iR B2 LE, HEEZLE.

(ERe2lES
* Signal( ‘60 4> _DINOTS0_ % ff B V230802_ 253k _ (T8 _ £ 0 )
* Signal( ‘60 434 _DINIT50_ i V230802_ £k _fTE _{T& _0 )

Parameters
e ¢ CZSC %%
* kwargs —-n: GIMENECE -di: BEEJLE

Returns
(ER=a A HIERE S

tas_atr_V230630

czsc.signals.tas_atr_Vv230630 (¢: CZSC, **kwargs) — OrderedDict

ATR Bl

SR {freq)_D{di} ATR{timeperiod}_ 7)) V230630”

(ERegeaid

ATR 5B BT T AR IRIE LSRR, R AMEE T2 -
ERezZiE

)

* Signal( ‘ HZk _DIATRI14_ 3 V230630_ 45 7 2 _{F& _{F
* Signal( ‘ H4k _DIATRI14_ 5 V230630_ 4 6 2 _ {17 _ 4T
* Signal( ‘ H#4k _DIATRI14_ 5 V230630_ 55 8 |2 _{T& _ 4T
* Signal( < H#k _DIATRI14_ 5 V230630_ 45 9 2 _ T _ 4T
* Signal( ‘ H%: _DIATRI14_ 3 V230630_%45 10 2 _{F& _{F& _07 )
* Signal( ‘ H4k _DIATRI14_ 5 V230630_ %5 5 2 _ T8 _ T3 0" )
« Signal( ‘ H%k _DIATRI14_ %3 V230630_%5 4 )2 _ (T8 _ £ 0’ )
* Signal( < H#: _DIATRI14_ 5 V230630_ %5 3 |2 _ T8 _{T& 0 )
* Signal( ‘ 4k _DIATRI14_ 5 V230630_ 452 2 _ L& _{T& 0" )
» Signal( ‘ H4: _DIATRI14_ %3 V230630_%5 1 )2 _{T& _{F& 0’ )

)

)

9

CoF emf emk emd

07
07
07
07

i

Parameters
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o c—czsc W&
* kwargs —
- di: FIBEE iR KL

— timeperiod: ATR 55 Z %k

tas_atr_break V230424

czsc.signals.tas_atr_break_Vv230424 (c: CZSC, **kwargs)
ATR &%
SENEN:” {freq}_D{di}ATR{timeperiod } T{th} Z&€#§ _BS %k V230424~
i
1. DA ATR Jhy BEfili i i 18 2 0% ;
2. close Ja]_ FZEHE LL + th * ATR, H%;
3. close [n] 27 HH - th * ATR, H=S
el E&
* Signal( ‘ H4 _DIATRST30 55/l _BS &l V230424_ F235 _F& _(FE _07)
 Signal( ‘ H4k _DIATRST30 Z£0% _BS ##illj V230424_E5% {£3& _fF&E _0 )

Parameters
o AR FE I CZSC X4

o kwargs —HAWZHL - di: BI%EE di 1R K £k - timeperiod: ATR R334 & ] - th: ATR
RO, RIEZEL

Returns

CEEd)

tas_boll_bc_V221118

czsc.signals.tas_boll_bec_V221118 (c: CZSC, **kwargs)
BOLL 4t 47 Bl
SRR {freq)_D{di}N{n}M{m}L{line}#BOLL{timeperiod}_ 753 V221118
fe'g B4
I 0 AN RIE m ASEIIHAL, OE m ASEIEE R, G5 o AR L, iX0g BOLL —3% (JiE
o) (5%, TR .

s gilk:
* Signal( ‘15 434 _DIN3MIOL3#BOLL20_ ¥ V221118_ —3% _{T3% _ (L7 0" )
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* Signal( ‘15 434 _DIN3MIOL3#BOLL20_ 55 V221118_ —3K _ (£ _{F& 0’ )

Parameters
s ¢ -CZSC X%
 di EHCE di IR K £
* n i n S
* m it m > B
* line JHJLD LT

Returns

tas_boll_cc V230312

czsc.signals.tas_boll_cc_V230312 (¢: CZSC, **kwargs) — OrderedDict
ZEMNIES, TkE: Wk
ZENENL :” {freq}_D{di}BOLL{timeperiod}S{nbdev}SP{sp}_BS ##i} V230312”
(EReFed s
L B Ae itk BNy, BHERh & —ElE s, A RZ, %
59514
* Signal( ‘15 434 _D1BOLL20S20SP400_BS %) V230312_ F%£ _ % _ 1+
« Signal( ‘15 /3% _D1BOLL20S20SP400_BS %8 V230312_ F=S _ 1% _ 1T

Parameters
o ¢ —CZSC X%
© i —{EE ISR R K &
* sp{SRLLNEL, Hfi: BP; 1BP=0.01%

Returns

tas_boll_power_V221112

czsc.signals.tas_boll_power V221112 (¢: CZSC, **kwargs)

BOLL $5#53855
SRR {freq}_D{di}BOLL{timeperiod}_ #55 V221112”
i

1. close KTH4k, £k Rz, &3
2. close #id# 3, #im, DASHE
T Ak
« Signal( ‘15 4Mh _DIBOLL20_ 3855 V221112_ %53 _#&¥% L% 07 )

H_07)

H_07)

246
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« Signal( ‘15 43k _DIBOLL20_ 3155 V221112_ 253k _ 559 _{Fi&% _0’
o Signal( ‘15 4 _DIBOLL20_ 355 V221112_ 753 _ ##sg _ L5 0’
* Signal( ‘15 434 _DIBOLL20_ 5#55 V221112_ £3k _ 5% _ L5 _0’
* Signal( ‘15 434 _DIBOLL20_ 555 V221112_ %53k _ M5 _ /£ _0°
« Signal( ‘15 43k _DIBOLL20_ %55 V221112_ L3k _ ¥ _(F& _0’
e Signal( ‘15 43 _DIBOLL20_ 5155 V221112_ £ 3 _ 5% _ L5 _0°
* Signal( ‘15 434 _DIBOLL20_ 5#55 V221112_ £3k _ #f5k _ L& _0°

~ O~

Parameters
e ¢ CZSC X%
* kwargs —HANSEL - di: [F5 AR FIECE i f K £ - timeperiod: BOLL #8711
R

Returns

N

tas_boll_vt_V230212

czsc.signals.tas_boll_vt_v230212 (¢: CZSC, **kwargs) — OrderedDict
PA BOLL jiiE ki 2 25k h {55
ZHNEML 7 {freq}_D{di}BOLL{timeperiod}S{nbdev}MO{max_overlap}_BS #j V2302127

15524
1. BZ, HHWENELH T, Bk max_overlap /R K 4k 2=/ — NIRRT 773
2. BX, HHBEMETH T, Hil max_overlap iR K 4 rf 2/ — NI MEE T 81 E 75
(EReZIE3E
« Signal( ‘15 434 _DIBOLL20S20MOS5_BS #iB) V230212_ F%5 (T8 T _0° )
« Signal( ‘15 434 _DIBOLL20S20MOS5_BS #iB V230212_ F% (T8 _ {15 _0° )

Parameters

* ¢ —CZSC X%

o di A5 SIHABEUREIREE i R K 2
Returns
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tas_cci_base V230402

czsc.signals.tas_cci_base_V230402 (¢: CZSC, **kwargs) — OrderedDict

CCI £Rlif55
SENEML:” {freq}_D{di}CCI{timeperiod }#{min_count}#{max_count}_BS #{ V230402”
iz

1.

CCI J#4: KT 100 Bk EUK T min_count, /NF max_count, HZ; <, BZ.

5 504:

Signal( 60 434 _DI1CCI14#346_BS #fil) V230402_ 253 _{F7% _AE% 07 )
Signal( 60 434h _DI1CCI14#346_BS #fil) V230402_ &3 {75 _AE% 0 )

Parameters
e ¢ -CZSC %%

* kwargs - SHFH - di: int, BRIA 1, FEEEJUR K £ - timeperiod: int, BRIA 14, 1f
& CCI 4 J513 - min_count: int, BRiA 3, CCI &4 KT 100 197 %X - max_count: int,
RN min_count+3, CCI LT 100 AR E

Returns
(EREa A HIERE S

tas_cross_status V230619

czsc.signals.tas_cross_status_V230619 (¢: CZSC, **kwargs) — OrderedDict
0 i 1N e R BOT G5 ok - i
SRR 7 {freq}_D{di}MACD{fastperiod }#{slowperiod }#{signalperiod}_ 4%t ¥ V230619”

5324
K7 MACD 8501 0 DA 15O\ T B4 LK & SURIBESL, {1 R TF o1
i g

Signal( < H%4k _DIMACDI12#26#9_ 4:3F X V230619_0 #l_FFF X545 2 Ik _{E& _{F& _0’
Signal( ‘ H%4k _DIMACDI12#26#9_ 4:3F X V230619_0 i F 4 &5 1 Ik _{E8& _ (& _0’
Signal( ‘ HZt _DIMACDI2#26#9_ 4:%F X V230619_0 4l FFE X4 1 3k _ £ _fF3% 0’
Signal( ‘ HZk _DIMACDI2#26#9_ 4:%F X V230619_0 &l F 4 X5 2 3k _{£8& _ % 0’
Signal( ‘ H%k _DIMACDI2#26#9_ 45 X V230619_0 #l FAE X5 2 Ik _fE& _1E& _0°
Signal( ‘ H£k _DIMACDI2#26#9_ 4:7F X V230619_0 4 F4: X455 3 Ik _ T8 _ 1% 0’
Signal( ‘ HZt _DIMACDI2#26#9_ 4:%F X V230619_0 %l F3E X4 1 %k _ £ _ 1% _0’
Signal( * HZt _DIMACDI2#26#9_ 4:%F X V230619_0 %l 4 X5 1 3k _£& _ % _0
Signal( ‘ H£k _DIMACDI2#26#9_ 4:%F X V230619_0 4 FIE 45 3 Ik _ {18 _ £ 0’
Signal(  H4k _DIMACDI2#26#9_ 4:%F X V230619_0 #ll F 4 X4 4 Ik _ T8 _ (& _0’

N L N N N N

Parameters
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tas_cross_status V230624

e ¢ CZSC %%

* kwargs —-S47 i

Returns

param di

RSB EEEE i IR K 2
param fastperiod

MACD £ 38
param slowperiod

MACD 1§ £ }1]

param signalperiod
MACD {554 J 3

ERcalVlERE

czsc.signals.tas_cross_status_v230624 (c: CZSC, **kwargs) — OrderedDict
818 B A XHEAE 5 R PAMCORH E MACD A2 5 X[ TRk E - i
BRI (freq)_D{di}N{n}MD{md}_MACD =z L $& V230624”
fo' 84
1, S feE 0 B &0 X8R, SRk O RIES, M HAME SRR E S 2. &

SUBCRANGE SRR B E R XN . 0 Bl E—E @5 — U, M, JESE

SOUBIH LR SR 1, R >=2 3L, 0 4l FIURZ.
s pide:
Signal( ‘ HZ _DIN100MD1_MACD %z ¥ %5 V230624 _0 4l 14 S5 1k _0 3l AL LA 1R _{T:

H_0)

Signal( ‘ H£k _DIN100MD1_MACD 3¢ XU E V230624 _0 5l 4 X5 1 ¥k _0 5l FAE X5 2 vk _ AT

0

Signal( ‘ H£k _DIN100MDI1_MACD A X4 V230624_0 Bl F4: X 58 0 ¥k _0 Bl FPE X5 0 ¥k _ AT

H_0)

Signal( ‘ H%k _DIN100MD1_MACD %z Y $& V230624 0 il R4 X4 1 R _0 B FPEXEE 0 Ik _ 4T

0

Signal( ‘ H£k _DIN100MDI1_MACD % X4 V230624_0 Bl F 4 X358 1 Ik _O Bl FPEXEE 1 ik _ AT

0

Signal( ‘ H£k _DIN100MD1_MACD 3¢ XU E V230624_0 Fli N4 X5 2 ¥k _O i FPE X5 1 ik _ AT

0

Signal( ‘ {4 _DIN100MDI_MACD % Y V2306240 %l F 4 U4 2 Yk _0 B FAE A5 2 Wk _ T

B0

2.4. czsc.signals Package

249



czsc, Release 0.9.57

Signal( * H £k _DIN100MD1_MACD 2z 4 V230624_0 %l F 4 U4 3 v _0 Bl FAE 45 2 % _4E
B_0)
Signal( * [k _DIN100MD1_MACD 2z Y4 V230624_0 %l |4 45 0 Y _0 i FIE 45 0 % _ 4T
B_0)
Signal( * H £k _DIN100MD1_MACD 2z 4 V230624_0 %l 4 45 0 v _0 i 138 &5 1 % _4E
B_0)
Signal( * [ £k _DIN100MD1_MACD 2z X4 & V230624_0 il F 4 45 3 Y _0 Bl FIE X4 3 % _ 4T
2_0)

Signal( ‘ H£k _DIN100MD1_MACD % X & V230624_0 #l F 4 X5 4 R _0 Bl FAE X5 3 Ik _ (T
=_0)

SN —

Parameters
s c-czsc X4
* kwargs -
- di: FEEE IR KL
- n: M dik FERIE 0 AR k 28 (HCBUEATREREI, e HahBUR G EH 0
DA B )

- md: FHEd ISR, SIS Z MR/ T 0LBi, e (2:Bk—seie

YA, I/ MEADT 1)
0 fh L FESESCIRESME L, S HAME S ARH Bl #At: o

tas_cross_status_V230625

czsc.signals.tas_cross_status_V230625 (¢: CZSC, **kwargs) — OrderedDict
08 I SUBUH AR5 BREL AR & MACD A2 5 IX [ STk - a5
SRS {freq}_D{di}N{n}MD{md}J{j}S{s}_MACD %z ¥ ¥(& V230625”
fissiesi:
1, AR E jo B se BUEREE MR I LI XBRE X Z JGWfES . &R E—1, HHHE
SEHH—AN, =T 0.
fa'g 5k
* Signal( ‘15 434 _DIN100MD1J3S0_MACD %z ¥ $(3& V230625_0 il %6 3 IR& X AG _1F 8 _ 1T
= _07)

SO —

* Signal( ‘15 434h _DIN100MD1J3SO_MACD %7 X % &8 V230625_0 #h F45 3 IR&EN G _ &5 _{F

B_0)
Parameters

e c—czsc XWH
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* kwargs -
— di: {1 I K 2R
- j U
- st LU

- m M dik FERTEOn MR k 2k (MBI T2, BB A sl )5 1T 0
B eAE R B

- md: PSR, SYEX Z RSB/ TRLB, Frpiems (2iBx—sed

YeHRANP &, B DEA/D T 1
0l I F 43 SUIRAS (8, S ( S MR B

tas_dif_zero_V240612

czsc.signals.tas_dif_zero_V240612 (¢: CZSC, **kwargs) — OrderedDict
DIFF it & F4h 5 5En 4l , B REE LA
SRR {freq) _DIF $E2 5840 T{t}_BS #iill) v240612”
iz
SR AERIDA DIF ok, BERATR . 1, TR — A1) A5 ) DIFF fy i/ NI 2. 03645
MEAEZRIA—A> 0.5 RniEZEE R, 2N XA R/ ME 2 — A R 3K
KA https://sOcqexuy3p.feishu.cn/wiki/ROY5w1w3Qil jsHkzSyLcjoVWnld
(EREIES
o Signal( ‘60 434 _DIF FE3134h T50_BS 48 V240612_ L5 T8 _T& 0 )
)

* Signal( ‘60 434 _DIF FEir 255 T50_BS #figh V240612_ 25 _{T& _ 1= O

Parameters
¢ ¢ -CZSC %%
e kwargs -G
— t DIF 8k, B4 100, BRIAH SO
Returns
eI
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tas_dif_zero_V240614

czsc.signals.tas_dif_zero_V240614 (¢: CZSC, **kwargs) — OrderedDict
DIFF it &% 5 Se s 40, Rk i
SRR " {freq}_DIF FEIT R4 W{w} T{t}_BS 4l V2406147
iz
KR EALLA DIF 32, ZORATE .

1, Bulls w iR K 2, RH diffs J5°41] 2. AR B diff #8KT 0, Hfpeili—A diff £E 0.5 A5 hnifE 22 A
HRRERFIIENAREE, WA 2K A
o5k
* Signal( ‘60 43%h _DIF 4Er25H W20TS0_BS i) V240614_ 325 _ fE7 _ L%
* Signal( ‘60 434 _DIF SEir 254 W20TS0_BS #fillh V240614_ 35 _ F7% _ L%

b

0")
_07)
Parameters

o ¢ —CZSC %%

» kwargs — 7o

— t DIF 8R4k, FRIA 100, BRIAH S0

tas_dma_bs_V240608

czsc.signals.tas_dma_bs_V240608 (c: CZSC, **kwargs) — OrderedDict
ML 22 JAHED) R 1 1R 3K A
SR {freq} _N{n} XYLk (el }#{e2} Wigh _BS 4fidh v240608”
iz
S48 hitps://mp.weixin.qq.com/s/hR6wI3UrWvmLm1jSEABVyA
SN AL T2, BRI . 1, MEEMRHLT 5 HIYLA 10 H L mi 2 LH5, s il

N5 HYZA 10 HIGLLF 2L . 2, DMBE MBI, s ot ket 2: H &g imliEs 8] 5 Hiy%k
5 10 H¥4.

(Eae2lEX
* Signal( ‘60 43 _N5 XL 5#13 ¥ _BS il V240608_ K _ATE _{TE 0 )
* Signal( ‘60 43 _N5 RUIHLE 5#13 % _BS HiBh V240608_ 325 _ATE _{TE 0 )

Parameters

e ¢ —CZSC %%
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» kwargs G
- n:int, BRIA 5, BURITILFTIT n DA%
- tloint, BRIN S, L1 A
- 12: int, BRIA 10, LR 2 1)

Returns
(EREa S iERE

tas_double_ma_V221203

czsc.signals.tas_double_ma_Vv221203 (c: CZSC, **kwargs) — OrderedDict
WL 2 =5 Fsk 5555
SENEN:” {freq}_D{di}T{th}#{ma_type }#{timeperiod1 }#{timeperiod2}_JX §} ) V221203”

5984
1. mal >ma2, £3¥; Rz, a5k
2. mal BJF ma2 fRHEIRT th, 5% oz, 55%
fa'g 5
* Signal( ‘15 4> _DI1T100#SMA#5#10_JX %fi Bl V221203_ 253k _ 593 _{£3& _0°
* Signal( ‘15 434 _DIT100#SMA#5#10_JX #illh V221203_ &3k _ 853 _{T5 _0°
o Signal( ‘15 43l _DITI00#SMA#5#10_JX i) V221203_ %3k _ % (£ 0’
* Signal( ‘15 434 _DI1T100#SMA#5#10_JX %fj B V221203_ 253k _ s34 £ _0°

~ N~ ~—

Parameters
« ¢ CZSC %%
o di fES IR EECE i IR K
*+ ma_type WK, WU ma_type_map Y] key
* ma_seq PUBHLITHAW, RELEH
th -mal # Lt ma2 (EE B, R BP

Returns
FE LR
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tas_double_ma_V230511

czsc.signals.tas_double_ma_V230511 (c: CZSC, **kwargs)
WL XA G 55
SERIN " {freq}_D{di}#{ma_type }#{t1}#{t2}_BS %l V2305117
5524
Lot] L 2F 2 RIS, H24E1 K 2o KRR, F2E5
2. t1 LR EF 2 RIS, HYET K 2o KA L, B2ES
fe's Ak
o Signal( ‘ H%k _D2#SMA#5#20_BS #i[l) V230511_F25 _ L& _{F% 0 )
* Signal( ‘ H%Zk _D2#SMA#5#20_BS #jB) V230511_FZ% _ 56— _{TH 0" )
* Signal( ¢ H%k _D2#SMA#5#20_BS #ill) V230511_FZ% _ (& _(F& 0 )
* Signal( ‘ H%k _D2#SMA#5#20_BS # ) V230511_F25 _—A4 _{F& 0 )

Parameters
o c Sl E R CZSC X5

* kwargs JHANSHL - di: FIBCH di AR K 2 -l Y21 RN - 20 392k 2 R
- ma_type: £A, L FE: MA, EMA, WMA, DEMA, TEMA, TRIMA, KAMA,
MAMA, T3

tas_double_ma_V240208

czsc.signals.tas_double_ma_V240208 (¢: CZSC, **kwargs) — OrderedDict
WL Z =5, il V240208
SRR {freq} _D{di}N{N}M{M} XYLk _BS #fjll) V240208~
f'o2:
LRl 3 MYLA R, IR B, 4350 X1, X2, X3
2. AZCABI: X3 A X1 e, H X2 B s
&9 54
* Signal( ‘60 4> _DINSM21 $¥2k _BS %fiH) V240208_ 23k (T8 _f£& _0 )
* Signal( ‘60 434 _DINSM21 2k _BS #fHl V240208_ 233 _ {13 _ (% _07 )

Parameters
e ¢ CZSC %%
* kwargs S E

— di: int, default 1, 1555 LR K &
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— N: int, default 20, 428 5 3t

— M: int, default 60, £ £; J& 11

tas_first_ bs V230217

czsc.signals.tas_first_bs_Vv230217 (¢: CZSC, **kwargs) — OrderedDict
BLREEG K LILARY— K — 324 B Ak
SRR 7 {freq}_D{di}N{n}#{ma_type }#{timeperiod}_BS1 %}l V230217~

i iZi:

L %10 N WEY K KRR AR 4N T SMAS, HFIARLEE & Hd 60%, Hiili =i K &A1,

I —R K &IfE SMAS 1y, BZ:
2. R2Z, BA.
1553

* Signal( ‘15 434 _DINI0O#SMA#5_BSI %l V230217_ —3% _{15& _fT&
« Signal( ‘15 434h _DIN10#SMA#5_BS1 %l V230217_ —3& _ (T8 _ (1%

Parameters
e ¢ -CZSC X%
* kwargs —
- di: FEEIUR K 2, 1 #orEa— R KL
- n: RN
— ma_type: ¥J£kIH
— timeperiod: ¥J4& )5 HA
Returns
(EREa VRS

tas_hima_V230301

czsc.signals.tas_hlma_Vv230301 (¢: CZSC, **kwargs) — OrderedDict
HMA 275155, Ttk Rék
SEAREM:” {freq}_D{di}#{ma_type }#{timeperiod JHLMA_BS %}l V230301”
5Tk
1 A KT HMA and F—AR K it /N T4
2. ek H/VT LMA and F—#i K KRN R T4
s Bl
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o Signal( ‘15 %% _DI1#SMA#3HLMA_BS 4fill) V230301_&FZ% _ (T3 _{I5& 0 )
e Signal( ‘15 434 _DI#SMA#3HLMA_BS #il) V230301_F% _ (1% {3 0 )

Parameters
e ¢ CZSC %%

* kwargs - HARSH - dit 55T EBULEECE i i K 4 - ma_type: $JLRAL, 0
752 ma_type_map H1] key - timeperiod: £k J& 1)

Returns
(EREa A HIERE S

tas_kdj_base_V221101

czsc.signals.tas_kdj_base_Vv221101 (¢: CZSC, **kwargs) — OrderedDict

KDJ & YL X5
SR 7 {freq}_D{di}K#KDJ{fastk_period }#{slowk_period }#{slowd_period}_KDJ %} V2211017
15584
1. I>K>D, £%; Rz, %5k
2. J{EE J7 1]
(FReZlE+

« Signal( ‘15 4}4h _DIK#KDJO#3#3_KDJ #ill V221101_ 253 _ [ F _ £ 0’
« Signal( 15 4}4h _DIK#KDJIO#3#3_KDJ #iflh V221101_ %3k _ |7 | _ £ 0’
« Signal( ‘15 434 DIK#KDI9#3#3_KDJ il V221101_ %3k [0 F _ £ 0’
e Signal( ‘15 4} _DIK#KDIO#3#3_KDJ #iBh V221101_ 253k _ i b _ T3 0’

~ O~ O~

Parameters
« ¢ -CZSC X%
o di AF SRR B i IR K &
Returns

tas_kdj_evc_V221201

czsc.signals.tas_kdj_eve_V221201 (¢: CZSC, **kwargs) — OrderedDict
KDJ #{H1 555, evc 2 extreme value counts [ 1 F R4 5

2 BB AR ” {freq}_D{di}T{th}KDJ{fastk_period }#{slowk_period }#{slowd_period }#{key} {H 2 fif
{c1)#{c2)_KDJ Hiff V2212017
g

L K<th, gt RSk, OIS IR count_range 5FH, AN RAME (TS
2. K> 100 - th, gt IS, HE I BB count_range F5FH, MW EARESL S
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a5k
o Signal( ‘15 434 _DITI0KDIO#3#3#K {H 2 S#8_KDJ #efl V221201_ %3 _C5_{T& _O°
e Signal( ‘15 43%h _DIT10KDI9#3#3#K {H 2 5#8_KDJ M {H V221201_ %3k _C6_{T#& O’
* Signal( ‘15 434 _DIT10KDIO#3#3#K {2 S#8_KDJ KAl V221201_ 253 _C5_{F7& _0’
o Signal( ‘15 434 _DI1T10KDIO#3#3#K {5l S#8_KDJ HLH V221201_ 733k _C6_{£7& _0°
e Signal( ‘15 434 _DI1TI0KDIO#3#3#K {HZEME S#8_KDJ #](H V221201_ 753 _C7_{F& _0’

e Signal( ‘15 %34 _DI1TI10KDIO#3#3#K {H2shk S#8_KDJ #eff V221201_ %3k C7_{E&E O’

~

Parameters

¢ ~CZSC #t4:

o di A5 SRR EIRCE | i K &
key KDJ £k, WLAZK, D, J
th {55 EBUREIECE i IR K 4

+ count_range E5iHHIEE

Returns

tas_kdj_evc_V230401

czsc.signals.tas_kd]j_eve_V230401 (¢: CZSC, **kwargs) — OrderedDict
KDJ R HiTEE %5, eve 42 extreme value counts |1 1 FH4E 5

Z B ” {freq}_D{di}T{th}KDJ{fastk_period }#{slowk_period }#{slowd_period }#{key} 1H 28 ¥
{min_count}#{max_count}_BS % V230401~
i

L K<th, iR EKES, ELHIES WAL count_range JifHl, WIANRAME KFES;
2. K> 100 - th, ids— K23k A6, HEHBFE S RUEUE count_range JElHl, WA A REKES
(ERe2IEE

e Signal( ‘60 434 _DI1T10KDI9#3#3#K {H 2k 5#8_BS #ligh V230401_ 753k _{T& _{£= 0 )
* Signal( ‘60 43%h _DI1T10KDIO#3#3#K {HZ<hY 5#8_BS #ifh V230401_£3L & _F&E 0 )
Parameters
e ¢ CZSC %4

* kwargs - SHUT L - di: {F5TSBUR EIRCR | AR K £k - key: KDY (A FR, 7]
PARE K, D, J-th {55 IR BEIRER | AR K £ - min_count: HEZ: H BL{F 5L
(85 /IMEL - max_count: FEZE H BLE S B SR (E

Returns

2.4. czsc.signals Package 257



czsc, Release 0.9.57

tas_low_trend_V230627

czsc.signals.tas_low_trend_V230627 (c: CZSC, **kwargs) — OrderedDict

PSS . /NHE S
SRR " {freq}_D{di}N{n}TH{th}_ % 230627"

5524
1. Ak fEdES: N K 26 |- rolling 1%, W %nijis &/ T- rolling min close, min_count + 1
. 24 min_count > 0.8 * n H N R K 2 ¥RIEAE T TH 19 K R58/NF 0.2 % N, W0 B Bt 3

2. /PEHEH: TEFESE N K 26 |- rolling ¥14c, i 24 a8 5% i fir K T rolling max close, max_count
+1
, 24 max_count > 0.8 *n H N 1§ K Z&hiRIEHEE TH i) K L302/MT 0.2 * N, N2h/NHiE
7
fi g
« Signal( ‘15 43h _DIN13TH500_ 4% 230627_ (kY _ (T35 _ 17 0
« Signal( ‘15 /4 _DINI13TH500_ # % 230627 _ /NH#E S _ T8 _ 1% _0

)
)

)

Parameters
» ¢ czsc W%
* kwargs -
- dir IR i IR K £
- n: M dik TEFTE 0 AR k 2 (RCBUEAR TR 20K, g A ShBdUR S 1R 0
HhPAE B
— th: SCURIRIFEIE, FAH BP

tas_ma_base V221101

czsc.signals.tas_ma_base_V221101 (¢: CZSC, **kwargs) — OrderedDict

MA L2535 )7 {55
ZHEAHR 7 {freq)_D{di}{ma_type}#{timeperiod}_ 733 V2211017
'8

l. close >ma, £3k; Rz, %53k

2. ma[-1]>ma[-2], [ F; JRZ, AF

(ERe2lES
* Signal( ‘15 /34 _DISMA#5_ 433 V221101_ %53k _ [ F _ £ 0" )

o Signal( ‘15 438 _DISMA#5_ 432 V221101_ £33 _ [ F _{T& 0" )
« Signal( ‘15 43h _DISMA#5_ 432 V221101_ £33 _ [ b _{T& 0’ )
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« Signal( ‘15 434 _DISMA#5_ 433 V221101_

Parameters

Returns

e ¢ —CZSC %%

* kwargs —

= di: {5 ST SRR IR 1 IR K 2

— ma_type: YJLRISHY

— timeperiod: 528118 1

tas_ma_base_V221203

5/ N o & =

W& ma_type_map H1i¥) key

czsc.signals.tas_ma_base_V221203 (¢: CZSC, **kwargs) — OrderedDict
MA Z 207 mfE S, InEE Eg R

ZENENL 7 {freq}_D{di}{ma_type }#{timeperiod} T{th}_

a2
1. close >ma, %£3k; Rz, a5k
2. ma[-1]1>ma[-2], [l 2, [
3. close 5 ma [ ESHEIT th

fe'g 83

Signal(
Signal(
Signal(
Signal(
Signal(
Signal(
Signal(
Signal(

“15 438k _DISMA#5T100_ 433 V221203 _ 253

“15 43h _DISMA#ST100_ 433 V221203_ %3k _
“15 434k _DISMA#5T100_ 432 V221203_ %3 _
“15 434k _DISMA#ST100_ 432 V221203_ 753k
“15 435k _DISMA#5T100_ 4>3% V221203 _ 253

“15 43 _DISMA#ST100_ 433 V221203 £k _
“15 4348k _DISMA#5T100_ 432 V221203 £ 3k _
“15 434k _DISMA#ST100_ 432 V221203 753k

Parameters

o ¢ —CZSC %%

* kwargs —

dic {55 VA BU L BEECE | IR K 2

TR
I
] b _

I b _
TR
CIN

I
I E

432 V2212037

ST
ST _
ST _0°
TSN
0’
W 0’
J‘II:% 0’

W _0’

0’
03

ma_type: YL, WUIUE ma_type_map H1Y] key

timeperiod: 3£k 11
th: EE%@{E7 i"ﬁ—[ BP

~ N~ O~ O~
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Returns

(R RlE

tas_ma_base_V230313

czsc.signals.tas_ma_base_V230313 (¢: CZSC, **kwargs) — OrderedDict
PRI 2 25 F 5 T R T - (5 5
SENENL 7 {freq}_D{di}#{ma_type }#{timeperiod }MO{max_overlap}_BS % V230313~

o5 245
l. close>ma, £3L; 2z, 253k
2. ma[-1]>ma[-2], [ F; Z, mF
3. A max_overlap ZH(#5 il AH [R5 55 K EE IR EL
'S 3
* Signal( ‘15 434 _DI#SMA#5MOS5_BS #iifl) V230313_ 25 _ i F _ {1 _0°
« Signal( ‘15 4 _DI#SMA#5MO5_BS il V230313_ F% _ [ F _ (T3 _0’
« Signal( ‘15 434 _DI1#SMA#5MO5_BS #iill V230313_FZ£ _ [n I _ (T _0’
* Signal( ‘15 43k _DI#SMA#5MO5_BS %[l V230313_ F%s _[n | _ (& 0’

~ N~~~

Parameters
e ¢ CZSC %%

* kwargs HAMSEL - ma_type: LAY, WIJE ma_type_map T key - timepe-
riod: YRS - di: 55 SRR EIEER i MR K £k - max_overlap: M [Fl{E5 A%
RESREL

Returns
(ERER VST S

tas_ma_round_V221206

czsc.signals.tas_ma_round_V221206 (¢: CZSC, **kwargs) — OrderedDict
Bl W AEYILML, DTk IR
SHAREMN:” {freq}_D{di} TH{th}# filf {ma_type}#{timeperiod}_BE %8 V221206”
i gh:
EECE 1 2B R B LR 22 1 BRI 22 < th /100 Frn 2B i s 7E 3 2 Fff i

a5k
« Signal( ‘15 434 _DITHI10# fili SMA#60_BE il V221206_ FAlf _ L& _ 4T3 _0° )
* Signal( ‘15 4 _DITHI10# filf SMA#60_BE %) V221206_ Fhlf _{F& _{F& 0’ )

Parameters
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c -CZSC X%

di 5 E FIHCEILE

* ma_type LI, WAUE ma_type_map ) key

+ timeperiod £k i1 i

* th i R BB LXT 25 1 BN 2E < th /100 IR 2 b s A E I £ BT

tas_ma_system_V230513

czsc.signals.tas_ma_system_V230513 (¢: CZSC, **kwargs) — OrderedDict
B ARG Z =S HES
SRR 7 {freq}_D{di}SMA{ma_seq}_ ¥k 24 V230513”
5785
1. 5 HZ > 10 HIZ: > 20 HIYZk, L3540, DABLHE:
2. 5 HiYZk <10 H¥YZk <20 HIYLk, 25LH5, DAMLISHE;
BT 5
* Signal( ‘60 734 _DISMAS#10#20_ ¥J£k 548 V230513_ L85 _ 5 _ &% _ 0’
* Signal( ‘60 434 _DISMAS#10#20_ ¥2k 24 V230513_ %5:3LHEY) _AT8E _ L& 0

Parameters
e ¢ -CZSC %4

+ kwargs -S4 Moreturn: i [1] {5 45

tas_macd_base V221028

czsc.signals.tas_macd_base_Vv221028 (¢: CZSC, **kwargs) — OrderedDict
MACDIDIFIDEA £ 25 f1 77 [al{5 5
SHAREMN:” {freq}_D{di}MACD{fastperiod } #{slowperiod }#{signalperiod }#{key}_BS #H g V221028
{55 i25:
1. dik ¥R MACD (KT 0, £k RZ, 253k
2. dik () MACD {H KT E—AMA, mts Rz, T
a5k
e Signal( ‘15 /3% _DIMACDI12#26#9%#MACD_BS il V221028_ %53k _ a1 F _{F& _0°
e Signal( ‘15 4 _DIMACDI12#26#9#MACD_BS il V221028_ 233k _ a] | _ {F#& _0°
* Signal( ‘15 438k _DIMACDI12#264#9#MACD_BS %) V221028_ %3 _ [ b _ & _0’
* Signal( ‘15 434 _DIMACDI2#26#9#MACD_BS il V221028_ £33 _ || [ _ (£ _0’

~ N~~~
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BEIIK:

Parameters
« ¢ CZSC %%
o di R i R K £
* key H5E M A Key K115, FIEE(H [macd, dif, dea]

Returns

tas_macd_base V230320

czsc.signals.tas_macd_base_V230320 (c: CZSC, **kwargs) — OrderedDict
MACDIDIFIDEA £ 23 M5 [a{§%5, 3% max_overlap Z%{

SHHEMR: 7 {freq}_D{di}MACD{fastperiod }#{slowperiod } #{signalperiod }MO{max_overlap }#{key}_BS %
B v230320”
o
1. dik XJ M) MACD KT 0, £3k; Rz, &5k S ARAFE S max_overlap > K 28
2. dik iy MACD {H KT E—AMH, ks Rz, T
COPIEE
e Signal( ‘15 434 _DIMACDI12#26#9MO3#MACD_BS #illh V230320_ £33 _ @\ F_{£& _0°
e Signal( ‘15 434 _DIMACDI12#26#9MO3#MACD_BS #llj V230320_ £33 _m'F _{£& _0’
e Signal( ‘15 /34 _DIMACDI12#26#9MO3#MACD_BS #ih V230320_ %53k _ [\ _f£& _0°
« Signal( ‘15 /34 _DIMACDI12#26#9MO3#MACD_BS #i V230320_ %53k _m I _ &% _O°

~ ~— ~— ~—

Parameters
e ¢ -CZSC %%

* kwargs —HANZ4 - max_overlap: F K SRIFEE M) K 240 - di: BB i R K £ -
key: 15 & M WA Key K115, W%(H [macd, dif, dea]

tas_macd_bc V221201

czsc.signals.tas_macd_bc_ V221201 (c: CZSC, **kwargs)

MACD 5 5ih i By
SEHREM 7 {freq}_D{di}N{n}M{m}#MACD{fastperiod }#{slowperiod } #{signalperiod }_BCV221201”
g

F

%

hulll

L3l n DMERARN BN m ASEIEAR (PAUGELO iE) , macd A TRBIRAR, X2 IRARTT o f
2. HIRFYAG S BN macd MLLAE, AL HIA
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3. R R 2
fe'5hk:
« Signal( ‘15 43 _DIN3MS0#MACDI12#26#9_BCV221201_ JEE#H _ 844k _ (155 _0°
* Signal( ‘15 43 _DIN3MS0#MACDI2#26#9_BCV221201_ JEE#H _ 404 _ £ _0°
* Signal( ‘15 434 _DIN3MSO#MACDI2#26#9_BCV221201_ T _ 20k _ f£& _0°
« Signal( ‘15 43 _DIN3MS0#MACDI2#26#9_BCV221201_ TS _ 444k _ /T35 _0°

~ O~ O~

Parameters
e ¢ CZSC X%
« di EECE IR K&
« n R DR
o m LA 1R/

Returns
I

tas_macd_bc_V230803

czsc.signals.tas_macd_bc_V230803 (c: CZSC, **kwargs) — OrderedDict
MACD i By 5 Bt 4 i
SHHEMR " {freq}_MACD X5 2435 5t _BS #fi ) V230803”
558
AT E2ER B, 24 AN TR U, Y J5— T4 B b ] K 2R MACD A 7 5H— MR, A
e T b o

(FReZlES
* Signal( ‘60 434 _MACD X4 %3550 _BS 4B V230803_ £k {T& £ 0 )
« Signal( ‘60 43 _MACD %4 Z135 5k _BS #ii V230803_ 253 _ T3 _ (T35 0’ )

Parameters
e ¢ CZSC %}
e kwargs ¢

Returns
(ERERVIIERE S
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tas_macd_bc_V230804

czsc.signals.tas_macd bc_Vv230804 (c: CZSC, **kwargs) — OrderedDict
MACD & 25 B 75 9t 1)
SEHEN:” {freq}_D{di}MACD 5 _BS #fjH) v230804”

fir S 2
AT S0, MBSOt |y, L MACD S 4R AR, IR, 55 2, .
i Bl

« Signal( ‘60 434k _DIMACD 7¥5h _BS %/ B V230804_ 253k _ &iﬁ_ffﬁ
* Signal( ‘60 Z38h _DIMACD 755t _BS #iih V230804_ %3k _{F75 _ &=

Parameters
e ¢ CZSC %%
e kwargs ¢

Returns

5% S g lEes RES

tas_macd_bc V240307

czsc.signals.tas_macd_bec_V240307 (c: CZSC, **kwargs) — OrderedDict

MACD #1475 5t
SR {freq} _D{di}N{n} H1-# 41 _BS il V240307”
155 24

PATRFT Bt 0 1), d5cile NAR K 26 MACD A 70K T 0, Hamdli—ME 1 AU/ TR AL TR, A
HRTE, s K2, M.

ERelE R
« Signal( ‘60 43h _DIN20 H: 7155 _BS #B) V240307_ JEiH _ 45 1 % _ T3 0
« Signal( ‘60 4} _DIN20 H: 7155 _BS il V240307_ JEiFHt _ ﬁ% 2% _ MO
« Signal( ‘60 4} _DIN20 H: 7155 _BS &) V240307_ JETFH _ 55 3 % _ L& 0
« Signal( ‘60 434h _DIN20 F:T-755 _BS Hlillh V240307_ Tii5H _ 55 1 ¥k _ 1{% 0’
« Signal( 60 434h _DIN20 F: 7153 _BS Hil V240307_ TH5u _ 45 2 %k _ L%
Signal( ‘60 43 _DIN20 #: 755 _BS D) V240307_ TRFH _ 45 3 % _ 1}_5 _

~ O~ ~—

Parameters
e ¢ CZSC X%

* kwargs —J;
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Returns

(R RlE

tas_macd_bc_ubi_V230804

czsc.signals.tas_macd_bc_ubi_V230804 (c: CZSC, **kwargs) — OrderedDict
ARFEINAE MACD B 24 B 1 Gt 1 e
SR {freq}_MACD s _UBI W% V230804~
o' 24
DA B R SEME B, T ELE R Ry, B MACD # AR, AR, 5 k2,
(EP

(FezlE+
« Signal( ‘60 434 _MACD 755l _UBI M1 V230804_ %3 _ T3 _{T& 0" )
« Signal( ‘60 4} _MACD 7511 _UBI #%% V230804_ %53k (T8 _ {15 _0° )

Parameters
e ¢ CZSC %%
e kwargs -G

Returns
FE IR

tas_macd_bs1 V230312

czsc.signals.tas_macd_bsl_Vv230312 (¢: CZSC, **kwargs)
MACD #fifi—3%—32{55
SENENL:” {freq}_D{di}MACD{fastperiod }#{slowperiod }#{signalperiod} _BS1 %l V230312~
sz
1. 5%, mii—2H%, HIZBEWE SN —N=3Z, MACD [ I;
2. jz, BA, mii—2H5E, HIZBRRSR Y —=3%, MACD []F.
fe'gh3é:
« Signal( ‘15 4} _DIMACDI2#2649_BS1 i) V230312_ % _ {15 {175 0" )
e Signal( ‘15 /3% _DIMACDI12#26#9_BS1 #illj V230312_ 5% _(F& _fF& _0 )

Parameters
e ¢ —CZSC %%
. di - RHCE

Returns
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tas_macd_bs1_V230313

czsc.signals.tas_macd_bsl_Vv230313 (¢: CZSC, **kwargs)
MACD ZL 4 I8 —3K 3200, TiikE : R
SENENL:” {freq}_D{di}MACD{fastperiod }#{slowperiod }#{signalperiod} _BS1 3 V230313~

5o
L it —RASUAPES, HETH RS ERAE RN Tr, AR BIRR, ASA—KRIRF B — 320
Zo
2. SRl — RSO3, HLRTH =SS EE RN 77, ks aIHk, A KRR L — 3%
Rz
(GRZLES

* Signal( ‘15 434 _DIMACDI12#26#9_BS1 ##ill V230313_ —3K _JEX _f£& 0 )
o Signal( ‘15 43%h _DIMACDI12#26#9_BS1 % V230313_ —3X _ &YX _F& 0 )
e Signal( ‘15 43%h _DIMACDI12#26#9_BS1 #fillj V230313_ —3%& _ &YX _F& 0 )
* Signal( ‘15 /34 _DIMACDI12#26#9_BS1 #illj V230313_ —3z _JEX _fF£& 0 )
Parameters
e ¢ CZSC %%
o di fHEEE IR K4
Returns
(ERERIVHIESE S

tas_macd_bs1 V230411

czsc.signals.tas_macd_bsl_ V230411 (¢: CZSC, **kwargs) — OrderedDict
$:T MACD DIF {235 3 KW 55
SR :” {freq}_D{di}T{tha}#{thb}#{thc}_BS1 H}if}j V230411~
55
tha, thb, the 23 JI R HIE, BUETERE A 0 ~ 10000

WS %, Mmsliaslich 1. 20 3. 4.5, WU LATA&LE, WHWCA TR, Rz NIRHE
L5k, 1~3 A BTk AL B tha, HL 3 TR dif AT 1 T dif
2.5 WYTHCRRAH EC T 3 (O TOURR A ke e B -thb,  FLAR R dif {EAYAZ AR/ T BifE-the;
(ER=2IE%
* Signal( ‘15 434 _DIT100#10#30_BS1 %fillh V230411_ 58l _ (7% _{E% 0 )
* Signal( ‘15 43%h _DIT100#10#30_BS1 %fillh V230411_ Tii5ut _ (7% _(E% 0 )

Parameters

e ¢ —CZSC %%
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* kwargs —SHF
- dit (F 5 RAEU R EECE i R K &
- tha: B =R 2T FME tha, AL BP, FRTnpZ—
— thb: 55 3 ZEAHLLES | M TR FKECIR I thb, F6i: BP, FIRAHZ—
— the: 55 5 AU LA 3 211 DIF {HIN 2L ZRBME the, HA7: BP, FIRJT/rZ—

Returns
S 4

tas_macd_bs1_ V230412

czsc.signals.tas_macd_bsl_v230412 (c: CZSC, **kwargs) — OrderedDict
#T MACD DIF %835 it A K {55
SRR " {freq)_D{di}T{tha}#{thb}_BS1 %8l V230412”
2
Bs %, MmBlsrahch 1. 2,0 30 4. 5, WERWR AT, MKW TSI, [z MR :
1Sk, 13 kiR B tha, FL 3 THEBAY dif (AT 1 09 dif {5

2. 5 MM T 3mSR B b, LS TR dif (A/NF: 3 TS dif (i
i m1:

« Signal( ‘15 43%h _DITI100#10_BS1 #5Bj V230412_ JiKi¥0h _ (T3 _ 3% _0 )
« Signal( ‘15 43k _DITI100#10_BS1 %iBj V230412_ Tii¥ih _ (T3 _{F3% 0 )
Parameters
e ¢ CZSC %%

* kwargs - ZH7 UL
- di: S E R ERCH i IR K 2
— tha: /i =29 R IR I tha
— thb: 55 = 2B HL A A 1) 2 Y TR ki L BU{ thb

Returns
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tas_macd_change_ V221105

czsc.signals.tas_macd_change_V221105 (c¢: CZSC, **kwargs) — OrderedDict
MACD B84 ; DTk Hng

S 7 {freq}_D{di}K{n}#MACD{fastperiod }#{slowperiod }#{signalperiod} 7% {4 yx ¢ _BS %4 i)

V2211057

fe'2:

M dik FERTE n AR k 206 Y macd £ 401284 BT

&9 54
* Signal( ‘15 434 _DIK55#MACD12#26#9 A5 {4 ] 8 _BS B V221105_1 ik _ £ _ 5 _0°
e Signal( ‘15 434 _DIKS5#MACD12#26#9 75 5 Yk %5 _BS #ih V221105 2 )k _ &% _ 1= _0°
* Signal( ‘15 434 _DIKSS#MACD12#26#9 7% €2 Y% _BS %8 V221105_3 K _{T% _ {3 _0’
* Signal( ‘15 434 _DIK55#MACD12#26#9 A5 (4 8 _BS B V221105_4 &k _ £ _ £5 _0°
o Signal( ‘15 434 _DIK55#MACD12#26#9 25 6 R % _BS #iflh V221105_5 % _ T2 _{T% O’
* Signal( ‘15 434 _DIK55#MACD12#26#9 75 (4 78 _BS il V221105_6 ¥k _ T _ T8 _0°
o Signal( ‘15 434 _DIKSS#MACD12#26#9 2% €2 Yk % _BS %8 V221105_7 Ik _{E5 _ {3 _0’
* Signal( ‘15 735 _DIKS5#MACD12#26#9 A% {4,y %5 _BS #fiBh V221105_8 X _ £ _{F3 _0’
* Signal( ‘15 434 _DIK55#MACD12#26#9 A5 {4y 8 _BS B V2211059 ik _ £ _ 5 _0°

~ O~ O~ O~

Parameters
o c—czsc W
o di fEBCE I RK 4
o n-M dik FEHIE n MR k £k

Returns

tas_macd_direct V221106

czsc.signals.tas_macd_direct_V221106 (¢: CZSC, **kwargs) — OrderedDict
MACD J5[n]; BBk : i
SERENL:” {freq}_D{di}K#MACD {fastperiod }#{slowperiod }#{signalperiod} Jj 7] _BS #Hh V2211067
558 =M macd HEPEMKEHTR, ML Rz, W

553
« Signal( ‘15 4} _DIK#MACDI12#26#9 J5 i) _BS #ifl V221106_ [i] F _{T& _ 4T _0° )
« Signal( ‘15 444 _DIK#MACDI2#264#9 J7[f] _BS #iif V221106_ #58 _{T3% _ (T3 07 )
o Signal( ‘15 4} _DIK#MACDI12#26#9 J5 1 _BS #illh V221106_ ] |- _{F& £ _0° )
BRI

Parameters
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e ¢ CZSC %%
o di —HELE 3 K 4k

Returns

tas_macd_dist V230408

czsc.signals.tas_macd_dist_v230408 (¢: CZSC, **kwargs) — OrderedDict

DIF/DEA/MACD 432 {55 % B 1 W7 3K 32 41

SRR " {freq)_{key) 43 )2 W{w}N{n}_BS #illj V230408~

5524
1. 3RBURIE w iR K 26, 11744 DIF/DEA/MACD, 4y n 2

(A3
* Signal( ‘15 434f _DIF 432 WI100N10_BS # [ V230408_ 45 7 )2 _ (& _{F& 07 )
* Signal( ‘15 434 _DIF 432 WI100N10_BS # [ V230408_ 45 6 )2 _ (& _{F& 07 )
e Signal( ‘15 43 _DIF 432 W100N10_BS %) V230408_%5 5 )2 _ (T3 _ & 0 )
* Signal( ‘15 434 _DIF 432 WI100N10_BS %[ V230408_ %5 4 )2 _ (75 _{F& 07 )
* Signal( ‘15 434} _DIF 432 WI100N10_BS # [ V230408_ 45 3 |2 _ (& _{F& 0 )
* Signal( ‘15 434f _DIF 432 WI100N10_BS #[) V230408_ 45 2 )2 _(T& _{T& 07 )
* Signal( ‘15 4} _DIF 432 WI100N10_BS #H) V230408_ 45 1 |2 _ {7 _ (£ 0 )
* Signal( ‘15 434} _DIF 432 WI100N10_BS # i) V230408_ 45 8 |2 _ {7 _{F& 0 )
* Signal( ‘15 434} _DIF 432 WI100N10_BS # i) V230408_ 45 9 |2 _ (& _{F& 0 )
o Signal( ‘15 434§ _DIF 432 WI100N10_BS #fjB V230408_ 55 10 )2 _ L& _ (L& 0" )

Parameters
c —CZSC %%

Returns
EE ISR

tas_macd_dist_V230409

czsc.signals.tas_macd_dist_V230409 (c¢: CZSC, **kwargs) — OrderedDict
DIF/DEA/MACD 37t 5 2 il i B 4] W7 3K 32 15
SR {freq}_{key} I W{w}N{n}T{t}_BS #ijll V230409”
(ERep2i s
L Ui w it K £, 1155 DIF/DEA/MACD, 480 iR T2 (8
2. WEREHIER T FIME * ¢/ 10, WA 25 4
5504
* Signal( ‘60 4> _DIF i & W100N10T20_BS ) V230409_ Zs 305 T8 _ T3
* Signal( ‘60 4%} _DIF it 85 W100N10T20_BS #fi[l}j V230409_ £ 3455 _(F& _ (L&

)

0" )
0" )
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Parameters
c —CZSC %%

Returns
(EREa A HIERE S

tas_macd_dist V230410

czsc.signals.tas_macd_dist_V230410 (¢: CZSC, **kwargs) — OrderedDict
DIF/DEA/MACD /3 J2 1554 B Iy 3K 32 1
SHEN 7 {freq)_{key} 22541 )2 W{w}N{n}_BS #fjj V230410”
a2
1. 3BUmiE w il K %, 1154 DIF/DEA/MACD
2. Fli—MR K ZWfE, WRAT 0, WHAHZL, /N0, M=k
3. Z3KMENOLT, HXF DIF/DEA/MACD [{E KT 0 M40 2 347 AW, = LB T, HXt
DIF/DEA/MACD B /N 0 143 2 HEAT 5
o' Ak
« Signal( ‘60 434 _DIF £ 2342 W200N5_BS %P V230410_ £k _ 4% 1 2 _ £ _0’
« Signal( ‘60 434 _DIF £ %542 W200N5_BS %5 V230410_ %3k _ %2 2 £ _0’
» Signal( ‘60 434 _DIF £ 23432 W200N5_BS %l V230410_ 233 _ %5 2 _{F& _0’
* Signal( ‘60 434 _DIF £ 23432 W200N5_BS #fiH V230410_ 253 _ 454 2 _{F& _0°
« Signal( ‘60 434k _DIF £ 2542 W200N5_BS #iB V230410_ 253k _ % 3 2 _ £ _0
« Signal( ‘60 434 _DIF £ %342 W200N5_BS %5 V230410_ 253k _ 42 2 _ £ _0
* Signal( ‘60 434l _DIF £ %342 W200N5_BS #fiB) V230410_ 253k _ 45 1 2 _ £ _0°
* Signal( ‘60 434 _DIF £ 23432 W200N5_BS #fili) V230410_ £33 _ 453 2 _{F& _0°
« Signal( ‘60 434 _DIF £ 2342 W200N5_BS #fiB) V230410_ £k _ %4 2 _ £ _0’
* Signal( ‘60 434 _DIF £453/3 )2 W200N5_BS il v230410_ £k %52 {5 0

~ O~ O O~

Parameters
c —CZSC X}

Returns

(EReRVilE2]

tas_macd_first_bs_V221201

czsc.signals.tas_macd_first_bs_Vv221201 (¢: CZSC, **kwargs)
MACD 4 SUHE SCHI W F — K% 32
ZREAR :” {freq}_D{di}MACD({fastperiod }#{slowperiod } #{signalperiod} _BS1 %} V221201~
fisvs
L il —IRASONFEX, HETHR UL XRAEE R T 7, HA—KRARF B —LRZ.
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5954
* Signal( ‘15 438 _DIMACDI12#26#9_BS1 #fiBh V221201_ —3K (& & 0’ )
* Signal( ‘15 44 _DIMACDI12#26#9_BS1 &l V221201_ —32 _ (T2 _{F& 0 )

Parameters
e ¢ CZSC X%
o di SR IR K4

Returns
(EREa A HIERE S

tas_macd_first_bs_V221216

czsc.signals.tas_macd_first_bs_Vv221216 (c: CZSC, **kwargs)
MACD < SUHE SCHIWT 85— 3K 32 i
SRR 7 {freq}_D{di}MACD{fastperiod }#{slowperiod }#{signalperiod} _BS1 #ij i V221216~
i
L e —IRAONAESL, HATH PRI SCGAEZ T T7, AR BIHTR, ABA—KERF Il —32/%
Zo
2. BRI — AN E X, HATH = 0RAECAEE T 7, SRR, IRA—KERF Bl — 32
RZ.
e
* Signal( ‘15 438 _DIMACDI12#26#9_BS1 il V221216_ —3E _JEX _ & 0’
* Signal( ‘15 434 _DIMACDI12#26#9_BS1 #fifh V221216_ —% _ £ X _{£& 0’
 Signal( ‘15 /34 _DIMACDI12#26#9_BS1 ##i V221216_ —3£ _ &YX _fF& O
e Signal( ‘15 /34 _DIMACDI12#26#9_BS1 #Hih V221216_ —3£ _3EX _f£& _O°

~ N~~~

Parameters
e ¢ CZSC %4
o di FIHER IR KL

Returns
(EREa A HIERE S
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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

272 Chapter 2. czsc api



czsc, Release 0.9.57

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
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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

274 Chapter 2. czsc api


https://zhuanlan.zhihu.com/p/610377004
https://zhuanlan.zhihu.com/p/618394552

czsc, Release 0.9.57

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 —

275
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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 Mreturn: & F{F 5451

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”

fri's 2.
1. vol >ma, £3%; 2z, 553k
2. ma[-1]>ma[-2], [ b; Rz, MK
(FReZIES
* Signal( ‘15 /34 _DIVOL#SMA#5_ A V230214 =3 _mLE _EE 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°
(FE LK

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

2.4. czsc.signals Package 283



czsc, Release 0.9.57

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
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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}_ {55 V2403317

fir S 2
1, GERkHT N PRI, ASE, 2. BEHT N FLRAROT, A%, i
i Bl

* Signal( ‘30 73 _N20_ S¥AR % V240331_M % TR _{EE 0 )
* Signal( ‘30 4p4h _N20_ A {55 V240331_ fif=s _ 135 _ {17 _0

Parameters
e ¢ CZSC %%
* kwargs —

Returns

(ERERAVIEAES

x|_bar_trend_V240623

czsc.signals.xl_bar_trend_v240623 (c: CZSC, **kwargs) — OrderedDict
WG Tk - R

SRR " {freq}_N{n} i RWAF T V240623”
f5'5 24 :
1, N Higmtr, A, 2 2. BaET N HsAkey, Ag, M=
sl
-« Signal( ‘30 4¥h _N20 GEiE _ GeM{E S V240623 i _ i 2 Lk E%JY
* Signal( ‘30 434 _N20 i _ BFYS V2400623 fftas _ L 2 N _ &
Parameters
o ¢ —CZSC %%
* kwargs -
- n:int, BRIA 20, ZEMEET N H &m0 sl m
Returns
ERERAEHIEE S
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zdy_bi_end_V230406

czsc.signals.zdy bi_end_Vv230406 (c: CZSC, **kwargs) — OrderedDict
Iy BRI K 2645
SRR " {freq}_DO {15173 _BE 4l V2304067
iz

LM ROB UG, SRS MR K S prol 58 =M K 2k (BUARHYSE =R K G2 F8 Aoy
B =M K Z) MRAE, RIRTYCHIRE TAAR 20K 2. AR R M IAfIA LR, ZOR A
BIEAT A 73 B

=54

* Signal( ‘15 738 _DO {57324 _BE ) V230406_ F=5 _ LA _fEE 07 )

* Signal( ‘15 738 _DO {5{5i7» 4 _BE ) V230406_ FZ _ L& _{LE 0" )

* Signal( ‘15 438 _DO (#1538 _BE HiB) V230406_ FZ% _ WEPIRIFE _ (£ 07 )

* Signal( ‘15 738 _DO {5+iii 384 _BE i) V230406_ F=5 _ TR _ (£ 07 )

* Signal( ‘15 738 _DO {572 _BE Hfill) V230406_ F%S _ AL _ T X[E 07 )

* Signal( ‘15 738 _DO {54573 84 _BE i) V230406_ FZ _ (LA _ IR/ XA _07 )

* Signal( ‘15 73 _DO {517} 84 _BE i1l V230406_ F =S _ NESTIEE _ sy XE) _0” )

* Signal( ‘15 738 _DO {5+iii7» 24 _BE $ijlh V230406_ FZ _ NERIRAHE _ K XTH 07 )
HIRAF S

* czsc.signals.byi_bi_end V230106 ()

Parameters
c —CZSC X%

Returns

zdy_bi_end_V230407

czsc.signals.zdy bi_end_Vv230407 (c: CZSC, **kwargs) — OrderedDict

SYTET I K AR5k
BYURE” (freq) DO (148 _BE il V230407”
fis

L M RTERE, SFRPEEE N AR K LUt (2 =R K & (AR =M K L 2H5E
PR =M K &) BINE, HUSZEmBrA K R0 2, RIS 2 T 5k i 22
2. QSRR PSRN CESTR, BRI A DB A — A B 20 U
s k:
* Signal( ‘15 73ph _DO {51517} 24 _BE il V230407_ F2S _ LR _ LR 07 )
* Signal( ‘15 738 _DO {5{5i/» 4 _BE ) V230407_FZ L& _{LE 0" )
* Signal( ‘15 73h _DO {57} 8 _BE il V230407_FZ% _ NERIFE _ L& 07 )
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* Signal( ‘15 73#h _DO {15732 _BE il V230407_ F 25 _ NESIIUE _ L& _0

Parameters
c —CZSC %%

Returns

zdy_dif_V230527

czsc.signals.zdy dif_Vv230527 (c¢: CZSC, **kwargs) — OrderedDict
DIF 376 i 2 i il Bl 1 =K 5%
SR {freq}_N{n}T{t}_DIF L V230527”
fi5 ey 24

PAZ S g Bl ul3 N AR K 2k, 4% DIF S K{H, SRJSE4AEI ) 10 B33 MACD K, AJEH
IR AL T P B 4 W D

f's ok
* Signal( ‘5 4Msh _N10T30_DIF 3t & V230527_ 233ki 5 _ T8 _ (T8 _07 )
« Signal( ‘5 4M _N10T30_DIF 355 V230527 £3LitE _ B8 _ (T 07 )

Parameters
c CZSC %t4

Returns

R

zdy_dif V230528

czsc.signals.zdy_dif_ V230528 (c: CZSC, **kwargs) — OrderedDict
DIF 37t 25 2l B 4 e 3K 552
SRR 7 {freq)_N{n)T{t}_DIF ¥t V230528”
1595
PAZ I BBl [l 1000 #R K £, 4% %) DIF (TG IEARE, W20 E, HRTIrAEER
T% 7%

55 54:
« Signal( ‘5 4M _N20T70_DIF 3% 5 V230528_ 253kt B _ T35 _ (T3
« Signal( 5 4Mh _N20T70_DIF & V230528_ L35 _ T3 _ {1754

Parameters
c —CZSC X%

Returns

(ERERAVIEAES
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zdy_macd_V230518

czsc.signals.zdy_macd_V230518 (c: CZSC, **kwargs) — OrderedDict
MACD #¢ ¥ K%
SHEN:” {freq}_D{di}MACD %¢ ¥ N{n}_BS #}i}j V230518~
'8k
1. MACD KF 0, 4X; MACD /M0, %EX
2. 15 MACD H#ZEKT 0 5/ 0 AEL

i aie:

o Signal( ‘60 434 _DIMACD 37 X N9_BS #fii V230518_%EX _ %6 1 R _{T& _O°
* Signal( ‘60 434l _DIMACD %z ¥ N9_BS %} V230518_JE X _ 45 2 Ik _{F& _0’
* Signal( ‘60 434 _DIMACD %z X N9_BS %l V230518_%E Y _ % 3 ¥k _{F& _0°
* Signal( ‘60 434 _DIMACD %z X N9_BS il V230518_% X _ % 4 ¥k _{£& 0’
e Signal( ‘60 4}%#h _DIMACD %z X N9_BS #fillj V230518_%EX _ 555k _{T5& 0’
* Signal( ‘60 434 _DIMACD %7 ¥ N9_BS ##ih V230518_%EX _ 45 6 ¥k _ 1= _0°
» Signal( ‘60 434 _DIMACD %z X N9_BS %l V230518_% Y _ % 7k _{F& _0°
* Signal( ‘60 434 _DIMACD %z X N9_BS %l V230518_%t X _ % 8 ik _ {£5& _0’
* Signal( ‘60 434 _DIMACD %z X N9_BS %l V230518_%E Y _ %9k _{£& 0’
* Signal( ‘60 4 _DIMACD %z ¥ N9_BS ##B) V230518_ 4 X _ 45 1 ¥k _{F3& _0’
* Signal( ‘60 438l _DIMACD %z . N9_BS %[l V230518_ 4 X _ 45 2 Ik _{F& _0’
* Signal( ‘60 434 _DIMACD %z X N9_BS il V230518_ 4% _ % 3k _{£& 0’
* Signal( ‘60 434 _DIMACD %z X N9_BS il V230518_ 4% _ %4k _{F& 0’
* Signal( ‘60 434 _DIMACD %F X N9_BS #fji V230518_ 4 X _ 5k _{F& _0’
* Signal( ‘60 434l _DIMACD %z . N9_BS %l V230518_ 4 X _ 45 6 Ik _{F& _0’
* Signal( ‘60 434 _DIMACD %z ¥ N9_BS il V230518_ 4% _ % 7k _{£& _0’
* Signal( ‘60 434 _DIMACD %z X N9_BS #liB} V230518_ 4 _ 4 8 ik _{£& 0’
« Signal( ‘60 44 _DIMACD %z ¥ N9_BS B V230518_ 4 _ % 9k _ {13 _0’

N NN e N N N N N

Parameters
e ¢ CZSC %%

» kwargs S5 Mreturn: IR [A]{55-45 5

zdy_macd_V230519

czsc.signals.zdy_macd_V230519 (¢: CZSC, **kwargs) — OrderedDict
MACD JEZ: i
ZEML:” {freq}_D{di}N{n}MACD #if}: _BS %fif V230519~

i
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I BN PR K 2k, g N R K 219 MACD #R4E2E5 77, H N B K 26 MACD #5 kb N-1 R K-1 £&
B MACD /N, WAk @23k iES 4t
2. 2 R SRIEL G
' Hlde:
* Signal( ‘60 434 _DIN3MACD #ik: _BS 4Bl V230519_ £ #4045k _ F8 _(F3% _07)
* Signal( ‘60 434 _DIN3MACD %t _BS %) V230519_ 25384t _ T3 _ (T3 0 )
Parameters
e ¢ -CZSC %}
* kwargs Sl

Returns
S EE RS AT

zdy_macd_V230527

czsc.signals.zdy_macd_V230527 (¢: CZSC, **kwargs) — OrderedDict
DIF/DEA/MACD 17t 12 25 4l Bl I W7 3 32 55
SR {freq)_{key) a2 W{w]}N{n}T{t}_BS 4fjflj V230527”
fe'5 &5 :
1 IR w AR K 2k, 1155 DIF/DEA/MACD, 28GR Fh 7 orn AR vhiE 22
2. QAT n AME R IR LEXHER T i 74 + €/ 10 * ARz, A H I 25 24
5503k
e Signal( ‘60 4}%h _DIF £ 2 W100N10T10_BS #fi3h V230527_ £kt E T _ (5 07 )
* Signal( ‘60 434 _DIF £ 2 WI100N10T10_BS %l V230527_ %53 _{E& _f£& 0 )
Parameters

c CZSC %%

Returns
(EREa S iERE

zdy_macd_bc_ V230422

czsc.signals.zdy _macd_bc_V230422 (¢: CZSC, **kwargs)

MACD i3
SRR " {freq}_D{di}T{th}MACD [ii#{#4ts _BS Hjillh vV230422”
fH'ogh:

PALRE BB, 2 R B
- BRI macd HIFRZ A <= FEA A BLRAH Y AR Z AT * th /100
2. PRI B A ERRLE] O BhPRL,
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3. BOFTPIRE—2, BELRT 0 BAS
(FezlE+
* Signal( ‘15 438 _DITSOMACD THAH 5t _BS 4filh v230422_ ok 9 % _ L3 0’
« Signal( ‘15 4 _DIT50MACD Taf1#5 0t _BS &) V230422 ik 7% {1585 _0°
e Signal( ‘15 434h _DITSOMACD T FA#5 5l _BS 4l V230422 Tk S% L& 0
* Signal( ‘15 434 _DITS0MACD TE #1155t _BS %) v230422_ Lk 5% _ fE5& 0’
* Signal( ‘15 4% _DITS0MACD a5 4h _BS #fiB) V230422_ Figk _7 % _ (L& _0’
* Signal( ‘15 434h _DITSOMACD [ifH#5 5t _BS i) V230422_ Rk 9 % _{Ti 0’

~ N~~~ ~—

Parameters
* o ELAl AT CZSC X%
* kwargs —H A%
— di: FEIEEE di iR K £
— th: FHLELAHIRY. macd THFLZ A <= BEA AR BER R B A th / 100

zdy _macd_bs1_V230422

czsc.signals.zdy_macd_bsl_Vv230422 (¢: CZSC, **kwargs)
MACD Hfi B W7 55— 2 K 32
SRR -7 {freq}_D{di}T{th}MACD_BS1 %}l V230422”
fa 32
PAETKFT BB, Sz TR Bk
- H BB, macd TEIFRZ A <= FEA A B AR AR Z AT * th/ 100
2. BUTHIRI—E, BRI EEAETMIL, 2Om B LA P s A 2 E 07
i w
e Signal( ‘5 /%P _DITS0MACD_BS1 %l V230422_ F%5 _ ik 5% _fF
« Signal( ‘5 /%P _DITSOMACD_BS1 #) V230422_F% _ Tk 7% _ 17 _
()7

* Signal( ‘5 438 _DITSOMACD_BSI #fii V230422_F % _ T 5 % _ (15 _

=_0
* Signal( ‘5 438 _DITSOMACD_BSI #fil) V230422 F25 _ Lk 9% _fF& 0’

07

« Signal( ‘5 4} _DITSOMACD_BSI #5) V230422 F2s _ Fik 7% (T8 O
« Signal( ‘5 43h _DITSOMACD_BSI #B V230422 F% _ FEE9 % T

~ N~~~ '

07

Parameters
o o HELAb AR CZSC X5
* kwargs —HAhZS%

— di: BIEEE 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_dif V230516

czsc.signals.zdy _macd_dif_ V230516 (¢: CZSC, **kwargs) — OrderedDict

MACD #145 DIF i X &
SR (freq}_D{di}DIF ;EF _BS i1l vV230516”
(CRepia

« DIF P& %+ 1) DIF /N MACD £5F; 2) DIF I Heii— I F R/ B

« DIF EF%: 1) DIF KF MACD KT 2) DIF i Heii— 01 Fik/ T i
gl

« Signal( ‘60 /34 _DIDIF £ _BS i) V230516_F % _ ZIMmEs _ 1% 00 )

e Signal( ‘60 434 _DIDIF 3EF _BS 4fih V230516_ F= _HTFHE _TH2 0 )

« Signal( ‘60 434 _DIDIF EF _BS #§l) V230516_ F% _ Gt s _ & 00 )

« Signal( ‘60 /34 _DIDIF &= _BS #l) V230516_F% _HTH/E _F& _0 )

Parameters
e ¢ CZSC %4
* kwargs Z4(FIM

Returns
1R EES4

zdy_macd_dif_V230517

czsc.signals.zdy_macd_dif_ V230517 (¢: CZSC, **kwargs) — OrderedDict
MACD =R FF (3 444
SEBER: 7 {freq)_D{di}MACD F{3 _BS #fji} V230517”
(EReFe2i s

PAZ L FF3 R B -
1. DIF Y50 N s A AR i 1] J5 i ok it 2l
2. DIF 7e3:%h F oy ik i 5 DEA 1y kW)
3. DIF ZE 354 o ik i 35 MACD 4 X
55103k
* Signal( ‘60 44 _DIMACD H-{> _BS #fiB) V230517_F=5 _DIF &4 _ L& _0° )
« Signal( ‘60 43 _DIMACD F£( _BS %8 V230517_ F2%5 _MACD &W) _ {135 _0’ )
« Signal( ‘60 4> _DIMACD Ff-{3 _BS #iB) V230517_ 25 _MACD %6 X _{£%& 07 )
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« Signal( ‘60 434 _DIMACD J1{% _BS %l V230517_%% _DIF &M _ (T8 0 )
* Signal( ‘60 438 _DIMACD F-{> _BS #fill) V230517_%% MACD kW) _{£3& 0’ )
« Signal( ‘60 434 _DIMACD JT» _BS %l V230517_F4% MACD &% _{T#& 0 )

Parameters
e ¢ CZSC X%
* kwargs Z4(FIl

Returns
S 4R

zdy_macd_dif_iqr_V230521

czsc.signals.zdy _macd_dif_iqr_v230521 (¢: CZSC, **kwargs) — OrderedDict

MACD #}-¥-5 DIF 1) % %

SRR 7 {freq}_D{di}DIF £} IQR_BS #iil)j V230521

{5 iZh:
* DIF £ FFEZ: 1) DIF /N MACD H:¥-5 2) f5ilt 3 A& 19 DIF A LG wi— J& A8 A0 A DY 2 (o B 7Y
* DIF JEF-F%5: 1) DIF KT MACD #:¥5 2) figilt 3 & 1 DIF #H i — JE AR A AE DY 4 (6 FE Y

(FReZlE+
« Signal( ‘60 4> _DIDIF =7 IQR_BS %) V230521_ F25 _ 4IHTE _ (155 _
« Signal( ‘60 434k _DIDIF = IQR_BS %iifh V230521_ F25 _ - THE _ AT _
e Signal( ‘60 43%h _DIDIF 5EF IQR_BS %l V230521_F % _ SFn s _ {15 _
* Signal( ‘60 43%#f _DIDIF 3£ IQR_BS #fiBh V230521_F % _#HTHE _(THE _

Parameters
e ¢ —CZSC %%
* kwargs S F L

Returns
LR EAE

zdy_stop_loss_V230406

czsc.signals.zdy_stop_loss_V230406 (cat: CzscTrader, **kwargs) — OrderedDict

A LR
SHAREML:” {freql }_{pos_name }F{first_stop}_ }-31 V2304067
foieh:

2R AT, 2 Sk Ik
L B35 JE e R4 N [ BP 1R
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2. BBIT ORI — R, 1R
3 AT —BAERF OIS TR BT EEHUG, A B T IR EDE N, LR 1R B80E AE % S AR S A L
i (HCE 2 — L2 [ E BP)
5 BIk:
* Signal( ‘ HZk _5 HkZ 3k F300_ 1E45 V230406_ 2k 1k _ATHE _ (£ 07 )
* Signal( ‘ HZk _5 HZZ 3k F300_ k45 V230406_ 233 1h 450 _AEE _ER 07 )

Parameters
cat —CzscTrader Xif £

Returns

zdy_take_profit_V230406

czsc.signals.zdy_take_profit_Vv230406 (cat: CzscTrader, **kwargs) — OrderedDict
AR IR EZ R
SR {freql}_{pos_name}_ [ V230406”
fisiesi:
ZKIEEEZRAY, RZ kIR EER:
L AR — 2R OIS TR BTSSR, AT — MR E S A, GRS, ABeA Tl AT — T ik
Era, IREGEN . TP 2 W .
fa'g 54k
* Signal( ‘ HZk 5 H&Z 3k _ 1h#& V230406 2k 1ha AR _{EE 07 )
* Signal( ‘ HZk _5 HZkZ 3k _ 1R V230406_ =53k EA _AER R 07 )

Parameters
cat —CzscTrader %4

Returns

zdy_take_profit_V230407

czsc.signals.zdy_take_profit_Vv230407 (cat: CzscTrader, **kwargs) — OrderedDict

ERAEILERZ
SRR -7 {freql}_{pos_name}_ [F7F V230407”
f5'5258:

Z R APEAT, K2 a3k kBB 1R K LB B, HRATEE. (L2 AR ETHE
H AEPRERE AR TR — FREM K 80 15 4, IFHaRcA#s, BEILEEN.
=54
* Signal( ‘HZ _5 H&Z L _ 1k V230407_ 23k ikf B8 _ 8 07 )
* Signal( ‘ HZK _5 HE&KZ L _ 1k V230407_ =23k ki AR _ 8 07 )
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Parameters
cat —CzscTrader %4

zdy_vibrate V230406

czsc.signals.zdy_vibrate_V230406 (cat: CzscTrader, freql, freq2, **kwargs) — OrderedDict
K R R 2 1A
SRR PR _(freql #{freq2}_BS i1l V230406”
i ek
L PAERA AR TS5 T 3 2. (HRRBEE A ) 2. ik Biviess, i (RIXgr
HRX 7 1))
PAFFZEA R (R B3 ), 241 b — 2B RGO BUEUS , E SORGIMRAN A P, IR T 4>
By H N2

L H>= RGO P B 2. (H-AZO P BN ) < AU KR E 3. (H-P) *3 < K 4.
ARG MACD 2 IS UL (B 25E 1810 FES)

PHMORE T LR P 32

L H>= AR5 A _EHvOrts BpRe e PR a B3 2. (H-ARGnI X BT A% ) < RGO KR
PRI EIPAZIGEREB, I T AT RE N BB =3k B AT XA AR 3.0 (H-P) *3 < ik
JE: H-P, HS0R— RPN B e L T, X Bl T HERR IR E B A, IR BN
HE, B A

(EReZiE=
* Signal( ‘ HHXFEED; S 74 #60 204 _BS Hiil) V230406_ FZ _ALE _EE 07 )
* Signal( ‘HXFEED; _S 73h #60 73h _BS il V230406_ FaE LR LR 07 )

Parameters
* cat 5 IR
* freql IR H|
* freq2 A4 5|
* kwargs —

Returns
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zdy_zs V230423

czsc.signals.zdy_zs_V230423 (¢: CZSC, **kwargs)
LI PRI TS A
SRR " {freq)_D{di} HHXJEZS _BS $fif) V2304237
5724
PAESR P ), 52 SRR BRI A
L EAEBMEIFE DM, ENEERTETS
2. WX >= A RIS B /3
(EReZIE &
* Signal( ‘15 4340 _D1 $AkTEAS _BS %l V230423_ Rk 5% _fFE 0

Signal(
Signal(
Signal(
Signal(
Signal(

‘15 434 _D1 HPHXFERS _BS il v230423_ ik 7% TR O
‘15 438h _D1 HXJEAS _BS $illh V230423 Rk _S % _ LR 0’
15 43 _D1 HKIEES _BS #iiBh V230423 Tk 7% T _0°
‘15 44 _D1 HRJEAS _BS $ijll) V230423_ Rk _9 & _EE 0
‘15 43R _D1 HARIEAS _BS $iil) V230423_ bk _9 % _fEE _0°

Parameters

o c B EII CZSC X4
» kwargs —HAL S5

— di: BIBEE di i K 28

zdy_zs_space_V230421

czsc.signals.zdy_zs_space_V230421 (¢: CZSC, **kwargs)
K 2 [ TE S 2R
SR {freq} _D{di} "X =5[] _BS Hijl) V2304217
{5524
PATRE BN B 2R TP R i B R, RTSET [HEAZEY BB A R i e
fa'g 5k

Signal(
Signal(
Signal(
Signal(
Signal(
Signal(

15 7k _D1 k=< [E] _BS Fijlh V230421 bk S E _LE 0
‘15 734k _D1 Hfix=s[a] _BS il V230421 Rk S % _ LR 0’
‘15 73 _D1 X =[] _BS Hfillh V230421_ Efk 9 % _ £ 0’
15 738k _D1 X =S [E] _BS Fijlh v230421_ bk 7 % _EE 0
‘15 73h _D1 X =[] _BS #fillh V230421_ "Rk 7 % _ (L3 _0°
‘15 734k _D1 A =s[a] _BS il V230421 T L _9 % _ LR 0’

~ N~ O~ ~—

~ N~~~ '
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Parameters
o c - FEEINT CZSC X4
» kwargs —HANSE - di: FIEEE di iR K £

2.5 czsc.sensors Package

2.5.1 Functions

discretizer(df, col[, n_bins, encode, strategy]) i | KBinsDiscretizer X % 2275 B AE I [a] % _EgEqT
BRI
get_index_betal(de, sdt, edt[, freq, ...]) FBUEL ETE S Beta
holds_concepts_effect(holds, concepts, ...]) B E O A1 R AR SR
turn_over_rate(df_holds) TR QAN R 4 A e T4
discretizer

czsc.sensors.discretizer (df: DataFrame, col: str, n_bins=20, encode="ordinal’, strategy="quantile’)

fi ffl KBinsDiscretizer X 22745 & 75 i A1 8 #7255k

Parameters
o df HExig
* col JEZAE R

e n_bins - % KBinsDiscretizer 34 https:/scikit-learn.org/stable/modules/

generated/sklearn.preprocessing. KBinsDiscretizer.html
* encode —Z: I, KBinsDiscretizer 3 £Y
» strategy % | KBinsDiscretizer U

Returns

298 Chapter 2. czsc api


https://scikit-learn.org/stable/modules/generated/sklearn.preprocessing.KBinsDiscretizer.html
https://scikit-learn.org/stable/modules/generated/sklearn.preprocessing.KBinsDiscretizer.html

czsc, Release 0.9.57

get_index_beta

czsc.sensors.get_index_beta (dc: TsDataCache, sdt: str, edt: str, freq="D’, file_xlsx=None, indices=None)

ARBCEEREELT) Beta

Parameters
¢ de HUREAEA S
* sdt JFU5 H M
« edt L HM
« freq K44, D H&, WL, M H4
o file_xlsx Z5RAR1ECHE
* indices & LHFHI%

Returns

holds_concepts_effect

czsc.sensors.holds_concepts_effect (holds: DataFrame, concepts: dict, top_n=20, min_n=3,

*Elewargs)
JBERRR 81 R 1 AR,

JEIRMRIA : AR, ARBCE S B S A i HAR BRI AR SRR A A, IR AR
RIMTELS .
BREOT T 2
1. Gnf kwargs 77A4E” copy’ 4 HXFRAE A True, W holds #4742 il .
2. 2y holds AR 1, %A {E2 holds 7 symbol” F1Ixf b iy R R ME SRS 26, 2
SRS I MR & R R U 58 25
3.0 MG B, 2SR A IR EER SRR
4. M holds rh e AR &K T 0 (97T, T{HZS holds.,
5. f)7#25%1) 3 new_holds A7 57 i dt_key_concepts.
6. %I holds 4% it ” dt” BEAT/3 20 , PR 204, VR - a. TR AR 1 A, e Ihu s IV i
Z 1 HT top_n MRS, MBS key_concepts 3135 . b. K H 3 dt F1%F B 11 key_concepts £7 A dt_key_concepts
F. o TR ARG b L EOR . min_n IRCEE, RRAF A SIS NS new_holds 1.
7. i i pd.concat ¥ new_holds #f{] DataFrame #1747, ZR§RT5], W{HZ dfh. 8. £ DataFrame dfk,
Forr A H A (do FIRS Y A58 50 (key_concepts). 9. i&[A] dfh il dfk.
Parameters

* holds A EEME I, HH:
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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 MMM, HGI: {
7 002507.8Z° : [ ‘HTRTSS, EZUmAR , CERNGET ], <002508.8Z°
CLCFEHEA . hiMiFiES , ERE
}
* top_n LI n MHEEM S
* min_n 2 /DEA 0 MEEFE top_n H

Returns
PR IE RS, BB IE] A top_n A

turn_over_rate

czsc.sensors.turn_over_rate (df_holds: DataFrame) — [<class 'pandas.core.frame.DataFrame'>, <class
'float">]
THERFC IR Y 24 &40 TF-%
Parameters
df_holds -

A LS HRE WA, Bkepimn T

RS AR B H R AR
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

PEHFR
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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 AT on bar [a] ]
check_signals(symbol[, sdt, edt]) TEBA A EREES
dummy(symbols[, sdt, edt, max_workers]) fi Ffl DummyBacktest 347 on sig [A] 1]
replay(symbol[, sdt, edt, refresh]) H AL & ik

Methods Documentation

backtest (symbols, max_workers=3, **kwargs)
Z PR AT on bar []
Parameters
¢ symbols —FrIS %) FE
» max_workers —fx fHFFEEL

Returns

None
check_signals (symbol, sdt="20200101", edt="20220101")
TERAS A A A
Parameters
* symbol —fRif A%
* sdt —JTAI[E]

* edt —4RM(H]
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Returns

None
dummy (symbols, sdt="20200101', edt="20220101', max_workers=1, **kwargs)
{#i i DummyBacktest 347 on sig [=] il
Parameters
* symbols —iiifi§l| 5%
* sdt [l TR E]
* edt [l 45 AR
» max_workers — 5 KiHFFELL
* kwargs —
Returns
replay (symbol, sdt="20200101', edt="20220101", refresh=True)
R AR AE 5 B
Parameters
* symbol —FRi L%
* sdt JFLRIE]
* edt ZHHI[H]
» refresh 2

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) D E R S UN TR
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Methods Documentation

get_event_csc (eveni_name: str)

NE LR UL/
csc = cross section count, 75 A1 PEE vk 44
PRAIIA T2

1. BE—4 self.data {4 df .

2. FE df HifiBE s event_name %1%F 1 47,

3. {4 groupby Jjikiti symbol FI dt X Js i B b 74041, Ji1H5 event_name Aijf¥) S H1
GEHRFIE K — > $1 1) DataFrame , J 1225 [ 4 (symbol, dt) ZH £y, HA7—~%1] event_name,
FoRBH A VCEC AL

4. FIKNEH groupby Jitkik dt xf E—BMESRE T2 4l, JF5E event_name ¥ EFT. X

K180 DataFrame
HAE 451 event_name, FRTEREHF ] i A AR () FF TR 24K

Parameters

event_name —FH (|- Z )
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”), 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

310 Chapter 2. czsc api



czsc, Release 0.9.57

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. fJi, BB webbrowser.open J5VAFTIFIX AN HTML S
take_snapshot (file_htmi=None, width: str = '1400px’, height: str = '580px’")
BRI
BRI T
L pREE e Bl —A> Tab X5, M T 1Y R AN HAS

2. REGE T A ) freq, XFTH—A freq, BREGREGHI ) CZSC X%, 45 HfEH N —AE
2, SRIGUSINE| Tab Xf5: 9,

3. REURBUE Ir A 15 S, R freq . XFFHR—A freq, REOIE—EME, U5
freq THIFIE (S, SRJERINE] Tab X5,

4. MREHHMPES, RBERE—FE, B NEMES, REEINE] Tab Xf 5.
5. )5, WAL T file_html S8, sRECE: Tab XF4IE Y —4> HTML SCEEHARAE s 0, o&
H3R 1] 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 -
L eRECE JEIR ] self.bg.update(bar), % A— A 58 MU LA ] K 26 bar, 744 Al K 2.

2. RIG, HRECETETA ) K 2 freq MIXTRE K B, sHaE—A K S80l, &40 A
self kas[freq].update(b[-11), HEH X ) CZSC Xf4.

3. PRAERIUE K AR fURY bar.symbol , IR HIR{E S self.symbol.

4. PREEICH B freq PG —HE K £k last_bar, Ff A A& 5] dt, K £ IDid, PAK
LAY close, FHEFE14 BIMRIEZS self.end_dt, self.bid, FlI self.latest_price.

5. RO B — NS E P s, FEE ] self.get_signals_by_conf() 3KBUITA IME S, RGHX
ST s

6. ), BRECKF last_bar B FTAT IR IE R 2 54 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
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» 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

320 Chapter 2. czsc api



czsc, Release 0.9.57

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

322
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PairsPerformance

class czsc.traders.PairsPerformance (df_pairs:

Bases: object

KXo MR A

Attributes Summary

DataFrame)

basic_info

BHAEAE B

Methods Summary

agg_statistics(col)
agqg._to_excel(file_xIsx)

get_pairs_statistics(df_pairs)

HHNRE AT G VY
IR, PRATEERE] Excel U
ST —HZ G EAFER

Attributes Documentation

basic_info
BAARE B

Methods Documentation

agg_statistics (col: str)
R A IATAE G 0 PR

agg_to_excel (file_xisx)

wPIR A, PRAFERE] Excel X

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

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,
batch_size])

overwrite,

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
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)
BEEAIE R

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

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

i&%ﬁ‘/ N©°
Parameters
*» name {55 R4 PR, A cxt_bi_end_V230222

e signal “FEMTHIES, W: 15 4p%h _DIK_ B V221218_ fkEH: _6K_
f£% 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

BT H &
* V240627: 341 dailys J& 1, FRE H 55 (5 E

Attributes Summary

alpha R e A
alpha_stats %ﬁlﬂ%ﬁgﬁqﬁﬁgﬁTT
bench_stats %/@l&(ﬁ)ﬁgﬁﬂ“
daily_return RPN TR G H i g R
dailys P H A2 215 5
stats [ 30] gﬁﬁlﬂzﬁl\
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

alpha
SR AI o
columns =[ ‘date’ , ‘$Em%’ , ‘EHU#E , FEEH |
alpha_stats
MR At g
bench_stats
Sl E R
daily_return
AP AL B IS H e
dailys
iR H A (5 5
columns=[ ‘date’ , ‘symbol’ , ‘edge’ , ‘return’ , ‘cost’ , ‘nlb’ , ‘turnover’ ]

o
date 325 H , symbol A ZfCHY, nlb fifheg Hil#i%e, edge FmSHE HI a3, return SRBK A}
H IS ai 6082532 5 AR SR I LS A, cost 32 5 B4R turnover 24 H (1 L1 T

stats
[l S PP

version = 'V240627'
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Methods Documentation

backtest (n_jobs=1)
[0 BT B 2 i
BRAOT R
L REBUCECE: W T A &%, W get_symbol_daily 77 VE#E SNG40 H ks, JHM
get_symbol_pairs J5 ARG S K -

2. Bt n: fg A S 4 HEE &)1 b —4> DataFrame, {ii}{] pd.pivot_table Jj i 84 o

BUAUHWAE S|, 721050,
Wi A A%, HRFBRRMEIE 7N 00 T ITE S 2GR IME, H1H%s i

Jn#| DataFrame "o FFEERIFAHAE res P, SNG4, FOAHE HATI BRI
Oy R L

3. ULV VERERIESRGIFG HWTZR H Y, )81 daily_performance Jj i ¥ A Sl £

RIS bs . BB L2 53 Bl ) B
A 91—~ DataFrame, & J{] evaluate_pairs J5 V5 1Al 32 55 M I B8 05 . 45 A7 4k

1 stats ‘PR, FFEBTE SS9 T S

4. R R R A A H W R M BTN SR AT RAE res L b, IR IR bR
LUUBATIEZ P

get_symbol_daily (symbol)
KRB G20 H IG5
BRAO T FZ
L NSEBIAS R self.dfw i e th 52 5 i symbol %t , 52 #2871 DataFrame dfs.
2. WHAR BRI (edge): RUEFRDA T —ZEARRIMHE ER DA HI M8 1
3. WARAABIRM T2 (cost) : MHIBUE 51— SR B AL 22 22 14 46 %0 8 e DA SE 1) 728

self .fee_rate.,
4. TWEALKEIRMRTFL3 Gk eE (edge_post_fee) : Uizl 25 F225% .

5. MR AT 4L, HXH AT SRR, 15 B Ees . B ATBR T2 n i
METF2etk.

6. EHERG|, L HRAF S U N E] DataFrame .,
7. B4, B edge_post_fee’ FHCH return, K dt’ FECH date.
8. MEEEFZMA, HRMAAS HI. AR, Ias. FOFF203% 5 Il as fl 222 1

DataFrame,

Parameters

symbol —str, 2L
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Returns
pd.DataFrame, fmFhaE H G %,
columns =[ ‘date’ , ‘symbol’ , ‘edge’ , ‘return’ , ‘cost’ , ‘nlb’ ]Hi

date 25 H , symbol 40, nlb ffd: Haiae, edge SEMEE: H UL
f R, return FEMEEE HULEE FRI S5 AR G I FLSGIER , cost B2 50 A

turnover 4 H () B 13 T3
BAEFEBIanE -
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)
RIBOEA B LI FF1AL T 5%
B P

1.

2.

3.

10.

MIEBIAL B self.dfw ik th %2 ) AR 2 symbol B%I)E , 52 il 2117 DataFrame dfs.
AL LA 10 1Y self.digits YTy, TR BEECEEAL, {12 volume F1HY(H .
Aol bar_id 71, M1 FFARIENY, SATHON R

- ANE—NEF K operates, I TAEETT T3 510 5%
. JESCNTPRE %L __add_operate, JT-[n] operates 513 HIR MBS idsk. REEEZ HIN

dt, bar_id. 3255 volume. {4% price FI#E{ESETY operate /E S %L, PREURIERL F) B4
FHEAGFRR N A F i 5% %) operates 51| FH .

- KF dfs 524N 7 US| 2 rows.
- AEPRER — ML - W12 volume KT 0, WA __add_operate eRELHSIN” TF2" BRAERYAZ

Syicsk. - WA volume /N 0, NIE ] __add_operate RGN TF25" BAEMAZ Sid k.

CAEPRESERATIC SR . - B zip BREIGE JJ7 rows[:-1] Al rows[1:], [A]HF3RECS Bi4T rowl FIIR—

17 row2. - A4 volume Y IE G FIAELIE OL, P __add_operate pRELES NN B F-F- 332 5)
sk

- Q753 pairs Al opens, I TFAFHH LS X AIF QLK.

it JJj operates 51| A Gy ic k. - WEARBAERAUL” FHL7 87 257, g ikimmE]
opens FI|F&H, FFAKLE N —IRMEFR. - QISRERERBSN” P27 57 P27, R HGIE
S opens F1| &
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RITTOHF-ORI AR AR S B, el xt v, KEHIRINE] pairs

I

11, X pairs 51| 54>y DataFrame , H1& [0l 05 2 Gy AR B TP 52 5 1L k11 DataFrame.,

process_symbol (symbol)
bR B 2 04 ] 0 5 b
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])
empty_cache_path()

fast_slow_cross(fast, slow)
fernet_decrypt(data[, key, is_dict])
fernet_encrypt(data[, key])
format_standard_kl1ine(df, freq)

freq_end_t ime(dt, freq[, market])

VIR 5 i AP LA ) K B 128 5 ks

g n i1 Vb Sl ] Rl i b I S S iRt R
AT bars HEGER B

i #s bars . FEIMEE

AL YELTS

Gt 5 seq MR — MR ML ES TR =
A7 grid search ZE2H &

Bl ERANMES

A3 AT df 1 x_col 1 y_col FI ¥k AH %M (IC)
BT /4y

SR BRI H e R ) 5 TR A

GArReMie, SCRrZ AR

TH. fast F1 slow 132 X A5 &,

R A

TN SCA 7 4

AR K By CZSC FnifE Xt 4t RawBar
IES

A S ISR TS B BRI de X R K 2k J 45 R
HSJ i)

continues on next page
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Table 4 - continued from previous page

fregs_sorted(fregs)
generate_fernet_key()

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, **kwargs)
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, ...])
mac_address()

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_free_returns([start_date, end_date, ...])
rolling daily_ performance(df, ret_coll, ...])
same_dir_counts(seq)

save_ json(data, file)

set_url_token(token, url, **kwargs)

K IS RHTH 28, B—DIocR Bl
H: Ji Fernet key

RIE KRN, B Bytes

AU 5 T 128 5 B ) B

FRH python JHI 4 SC{4 1) namespace
FREER LB E2E di DITERMET n NITER
FREAE & URL i 1 i SRk

25 A

HEFFONERN

WA FAFER AR, 2. KA

WE RS, HARs LA e AL

FIWr bis HIES B AZ T Y

FIWr bis HIES R E ) EY

MIFRH AR HIT: SR TR B BT, AR
INT B — & H B

W o I ] 2 15 42 22 G Ik []

2 i 5 T R K R TS R

AL MAC Hiihl:

ST E IR AT . A

THA R AR HEA BAE B AR R 2k

KU optuna {RALZE R i e S 4k

{1 optuna BTS04k

Z55€ df I col, T col HAH[RIE Y EELE i LUK KL

PSTBE R RO MRS AR, SRS AE A [7] 7 A B 7
hAefL

K2 K SR B3 R AR H AR R30I K el
Rl H Gthede o H 48t DAEUEAT H 264051
HuFigi)

Bl TT KUK I 2 R 751

VRS H et

V. seq W5 im0 A ) A 807 4o

WCERE URL Hffa % DAY FEIERS , il H—ailas R
s BB E— U RIA]

continues on next page
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Table 4 - continued from previous page

single_linear(yl[, x]) FAAR SR A

subtract_ fee(df[, fee]) WA B R O S R T2 8%

t op_drawdowns(returns[, top]) AT IR R, AR K R DR . B IRE
H. HEeRE R

update_bbars(da[, price_col, numbers]) TEZSE WY da B0 A B H A NEi T n AR bar 1 2t
Wz 4

update_nxb(df, **kwargs) TEZER) df BB IS T n A) bar 1) BT
|

update_thars(da, event_col) T Event 7 {3 B A Skl 38

weekly_ performance(weekly_returns) R A R R B R 45 T e A

x_round(x[, digit]) & IR N

cal_trade_price

czsc.utils.cal_trade_price (bars: ListfRawBar] | DataFrame, decimals=3, **kwargs)
THR45 8 AR LRl ) KRB 52 5 ks
BRECA TR 4

1.

HYG, MUEHARY bars 2R (515K DataFrame), 1 H 40 DataFrame 4%, 45 H A7 ik
TEAE R df

R K RIS LAY, 2 5 TEHT 51 next_open il next_close . [Alf, X4~

B8 s nE| price_cols #1|FE .,
T8 TWAP (BHEINBCES M) 1 VWAP (A EIACESE M%)« ik, eBREER 17— for
PEER, W t_seq 240 (BRIAEH (5, 10, 15, 20, 30, 60)) . FERFR PG :

* 115 TWAP: fiiJf] rolling(t).mean().shift(-t) J5 &SI E] %7 11 2 ¢ ATR BV Lo -

« W VWAP: BTt EESNE AR AL EZ A (sum_vol_t) HIS AL &3 AL A fr 2
(sum_vep_t), #RJGHGEBRLARIE , I R3¢ A8,

* Ff TWAP Hl VWAP 15112 751 %] price_cols 51

4. 3 Iy price_cols FIZH AR, KFH A NaN (EEHI0 0 AT -
5. M DataFrame i s] (WHFEAMN K LBIRIVRGF TN 5 MiEs)) , I

round(decimals) J5 AR B 17 E /R R (BRIACH 3)

. R[4 FE S 1Y DataFrame.,

Parameters
« bars EREN K L8008, —U2 1R K %
* decimals R /NIEL, BRIAME 3

Returns

Lok
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check_freq_and_market

czsc.utils.check_freq and market (fime_seq: List, freq: AnyStr | None = None)

F A i) P ) A R [ — R, 2 A A

B S
LR freq fERFE SR, RECE R freq A7 BRIN” fENTHHZEAL.
2. SR freq 2’ 1M, MU I SMYI I R] S H] time_seqH.
3. BRELERR time_seq WY EAL I H A, FEERIRIEACE 20 2,
4. pREGK T “freq_market_times Z L, F485 time_seq VCHECHYT, H-1& [BIXT R ¥ “freq_x"F1 “market.
5. QA A B VCEL I, eRKR ] None F1”7 BRIN”.

Parameters
e time_seq-WE]FH, 40 ‘11:00° , ¢15:00° , 23:00° , ‘01:00° , ‘02:30’ ]
o freq -WAFHIXT Y H) K LW, nIES5, (R SET RO & s i . vl

Ve 1%, 5080, 15 040, 30 0%h. 60 04h. Hk. JHZk. HE. ZLk.
L

Returns
o freq K k53

 market 32 5 113

check_gap_info

czsc.utils.check_gap_info (bars: ListfRawBar])

KT bars HF L {5 B
Parameters

bars K & /)¥51, FHRIFF

Returns

check_pressure_support

czsc.utils.check_pressure_support (bars: ListfRawBar], q_seq: List[float] | None = None) — Dict

G A bars FPISCEE . TEA(E R
L. 3@ round pRECH K Ltk FPSIREATIE R, SEit s i BLRE, HUh BLR RO 5 i iz
2. TE IR 2 A T 9 T ST U R XA A% T4

Parameters
e bars K Z&7%), #HfE T
* q_seq MiEUT
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Returns

clear_cache

czsc.utils.clear_cache (path: AnyStr | Path = PosixPath('/home/docs/.czsc’), subs=None, recreate=False)

WSS

Parameters
* path ZAE R
* subs —FENHE W T CAFIAFR, WA None, T35 25 #AS SR

* recreate —& 1§ HUHT Q& SO, True IS 58 Q8 SCHJE, False A2 HURTA)]
SRS

count_last_same

czsc.utils.count_last_same (seq: List | array | Tuple)

giit 5 seq AT fg— N IC R IEL TR
Parameters

seq H P

Returns

create_grid_params

czsc.utils.create_grid_params (prefix: str = ", multiply=3, **kwargs) — dict

£ 7 grid search 540 A
Parameters

e prefix -ZHHEISH
« multiply -ZRCLARIAE, SN 0, WG # S EH
* kwargs ALESENEILETS], SEAEHERET iterable

Returns
S AT
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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’ }, ‘testx=2_y=a’ :{ ‘x’ :2, ‘y’: ‘a’ },
‘test_x=2_y=b’ : { ‘x’ :2, ‘y’: ‘b’ }}
# EAANZEUE N BAME W TTPARY , (BB int, float, str FP R {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’ }}

3

create_single_signal

czsc.utils.create_single_signal (**kwargs) — OrderedDict

QA S

cross_sectional_ic

czsc.utils.cross_sectional_ic (df, x_col="open', y_col="nlb', method='spearman’, **kwargs)
A3 df H x_col Fil y_col F R HIFH ¢ (IC)
:param df : #(J}&, DateFrame #%z:;param x_col: X %l|:paramy_col: Y ¥, —fRH F#Aks:, 2 nlb

:param method: { ‘pearson’ , ‘kendall’ , ‘spearman’ } or callable
* pearson : standard correlation coefficient
* kendall : Kendall Tau correlation coefficient
e spearman : Spearman rank correlation

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

Return: df, res

HIE 2 WA SRR BER, Jad s U XRG4

cross_sectional_ranker

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

T2 HE

Parameters

o af -, DATEE R mEh. HTE. B, B TR, ke
(ke U

* x_cols —[H T34
* y_col —Fiilliz
* kwargs HAhZ4
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— model_params: dict, #IS$, BRIA { ‘n_estimators’ : 40, ‘learning_rate’ :
0.01}, A%, 2% lightgbm LY

— n_splits: int, WfE[FR2E, BAA S, RIS B
— rank_ascending: bool, F] /3 HEF BT F, BRiA False-J% ¢
— copy: bool, &5+ Ul df, True-$£ D1, False- A% Dl

Returns

df, A F o B HE R 51

daily_performance

czsc.utils.daily_ performance (daily_returns, **kwargs)
K BT H U a B i 45 T Fe bk

PRBOT T
LOESE, KRR H s R A NumPy $041, 452 K28 h floatod.
2. B, AT RS AR H R AR s I N T AN, LR e, e T
A HIRHIEAR N 2 .
3. SR H et AR R 20K, AT B R SR AR

o AR = HRERRSIRATH 7 HRaa R I RATKE * 252

o B HAR = HURERRAIGE /1 HIGER R IPRHEZE * ARifE2ERgR s 252

o ORI = R Al e s BAUE - 231 H e

o RHPHAR = AR / SR (ERECR TN AR, MIBR ARG 750002 10)
o HEER = RFF0 H Y R0/ H IR 84

o AEALPENE = Hilaa RE9PREE * AR RIS 252

o AT = TR H UGB AR H R 3R L

o [IHHUARS: = R IR/ ARl R — AN T UM R, 12 S XU, 2 DA R

AU
4. PR R BT — Dy, P BEERARR AR, (E AR T RAE R .
Parameters

* daily_returns - 258, #E61: [0.01,0.02, -0.01, 0.03, 0.02, -0.02, 0.01,
-0.01, 0.02, 0.01]

» kwargs —HAMSH - yearly_days: int, 252, —H 13 5 H AL

Returns
dict
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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)

GATREMid, SCRFZ AEdE X

Parameters

* path —ZA7 ORI AL BR AR, BRIAH home_path, 4 A~ bR B G2 77 SCIE

path/func_name
o suffix ZB{F 0G5, FF pkl, json, txt, csv, xIsx, feather, parquet

o el -GATSIFARON, B A

empty_cache_path

czsc.utils.empty_cache_path ()

fast_slow_cross

czsc.utils.fast_slow_cross (fast, slow)

T4 fast F1 slow )52 XAF &

Parameters
» fast gk
* slow |24

Returns
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fernet_decrypt

czsc.utils.fernet_decrypt (data: str, key: str | None = None, is_dict=False) — str
il A
Parameters
* data 77 BRERY SR

* key —Fernet key must be 32 url-safe base64-encoded bytes. #fi f#{# i gener-
ate_fernet_key() 4 %,

 is_dict @5 T ILEGE

Returns

R T Y SO

fernet_encrypt

czsc.utils.fernet_encrypt (data: dict | str, key: str | None = None) — str

s SCA
Parameters

o data —FFEMER A, FH

» key —Fernet key must be 32 url-safe base64-encoded bytes. 17 il gener-
ate_fernet_key() 4 i},

Returns

TN e B SCAS

format_standard_kline

czsc.utils.format_standard_kline (df: DataFrame, freq: str)

A AUBRIE K L8l CZSC BrifE Biu4f#4 RawBar 31 5%

Parameters

o df #rifE K 2%k, DataFrame 4514

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

2023-11-20 689009.SF 33.4 3291 33.45 32.25 5.15016e+0 1.68867¢+08
00:00:00

» freq K £ 5|
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Returns
list of RawBar

freq_end_time

czsc.utils.freq_end_time (dr: datetime, freq: Freq | AnyStr, market='A J%') — datetime

A S ST IR B B BRI de XERZFY K2R SR B4 R I [

Parameters
e dt —datetime
* freq-Freq
* market —str, A ol EFE ERIA

Returns

datetime

freqs_sorted

czsc.utils.freqs_sorted (fregs)

K &M RHAPHRE, ez 5l A

Parameters
freqs K & 5513

Returns

K & Ja W7 5112

generate_fernet_key

czsc.utils.generate_fernet_key ()
4= i, Fernet key

ZEH . base64.urlsafe_b64encode(os.urandom(32))

get_dir_size

czsc.utils.get_dir_size (path)

RHH SRRV, BAi: Bytes
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get_intraday_times

czsc.utils.get_intraday_times (freq='l 5%V’ market="A J&')

FREUR & T3 10 A8 ) ek 1) B
Parameters

market —Mi#4FR, AIEE(E: A ML BT, BOA

Returns

oW B 2=

get_py_namespace

czsc.utils.get_py_namespace (file_py: str, keys: list = []) — dict

FRHL python 1A 34 H1 [ namespace

Parameters
e file_py —python B{IASSC{F44
* keys 5 FHEIIXTR AR

Returns

namespace

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 LR

Parameters
+ elements 4 HILHII%
© AL JRELAHUER RS di 4
© n HEHENTE

Returns

Tl VIS

>>>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)
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get_url_token

czsc.utils.get_url_token (url, ¥*kwargs)

PRERE URL Bt 1 i SEUERD

heat_map
czsc.utils.heat_map (data: List[dict], x_label: List[str] | None = None, y_label: List[str] | None = None, title:
str =" B, width: str = '900px’, height: str = '680px') — HeatMap
2l By 1]

Parameters

» data T2 %R EWESE, R~EAF [{ ‘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 4lifnsE
* title KK An

o width —[FFE5E)H

* height KR E

Returns

KES

holds_performance

czsc.utils.holds_performance (df, **kwargs)

AEFFOIERN

Parameters

o df —pd.DataFrame, columns=[ ‘dt’ , ‘symbol’ , ‘weight’ , ‘nlb’ ] Z{fEUilH, dt:
Gy WIa], symbol: FRIAAAS, weight: ALE, nlb: 44 SCaT F0A A0 B3I ] A
A EWE, WSREAS R SSA B, AT ARS I —4 78R, BER 0

* kwargs —
— fee: float, #1773, BP

— digits: int, {3 /NS
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Returns
pd.DataFrame, columns=[ ‘date’ , ‘change’ , ‘edge_pre_fee’ , ‘cost’ , ‘edge_post_fee’

]

import_by name

czsc.utils.import_by_name (name)

TR AR, 2K, R

PRAIATIZ R
1. 675 name RS RS (7). WEREA, W HGT A ELRY) import BEOR S ABEAMELL, I
AR [T A2

2. gt name 5 NS, JEAREE AN HIXT 12 . B name PRoy 4y : module_name il

function_name,

{ifi i Python P E ) rsplit 77 M A Lﬂ‘ﬁ“’ PR, U, AR AR R IRAT R R R 1 —
S HTHE 76l module_name, 55 )5 HERE34E M function_name.

3. f#i [ import FF%L S A 35 €1 module_name.
XL ANZAS5: globals() Fll locals() 43 42 24 Fif 4= Jey fl Jey il v 4% 25 [6) ;- [function_name]

MR, HTHEES AN THRIEUBES . XHMU2 R T — R R A AR

T N, fEmReR.

4. {050 vars BEHCIRHUSCH IO TG (M B4 BRI , B function_name 17

WA, SR)EIR X AME.

Parameters

name 5544, A:’ czsc.objects.Factor’

Returns

EO0E 3

index_composition

czsc.utils.index_composition (klines, weights=None, base_point=1000, **kwagrs)
WA, FRUCRE A A a4

A
LS AR K AT
2. A2 8 AL
3. H A
JUEEE
L RS AR AR K Zeriiat
2. eI, H O BRI AR R AT SR, A5 A IRk 2 64 5 Ak M
3. JHE SRR I 20 B B R 13 R I 20 AR R
i FRECK LAT

Parameters
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* klines K &A7H, FEAIAIT:

symbol dt

open close high

low vol amount

000001.S 2021-01-04
09:31:00
000001.S 2021-01-04
09:32:00
000001.S 2021-01-04
09:33:00
000001.S 2021-01-04
09:34:00
000001.S 2021-01-04
09:35:00

3473.8° 3469.3° 3474.3. 3468.8

3470.1° 3467.5 3471.9.

3467.1 3466.9 3468.5.

3466.8. 3463.5 3466.8

3463.2. 3460.3. 3463.7.

10410142 13018854400

3467.5" 57036723 7721827328

3466.9: 66006048 8371049984

3463.4 56393139 7435783168

3460.3. 50427190 6500695552

» weights I EMBILTE; K510 dt, columns kAU E, AEAH[E] AR T AL
AW LAA 1, BEGITE

dt

000001.SH 000016.SH 000300.SH 000905.SH

2021-01-04 09:31:00
2021-01-04 10:10:00
2021-01-04 10:54:00

0.244275 0.236822
0.250273 0.140398
0.127531 0.123941

0.271415 0.204674
0.151955 0.294418
0.199969 0.19682

TERD: AU RS SRAY I R A0 K AT R (e R 4, Hn i 8y
K ZAT I Y28 —HR K 2 i () A8

Returns

* base_point —£ &, BRiAH 1000
FEECK ZeA71e, FRBIAT
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
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is_bis_down

czsc.utils.is_bis_down (bis: List/BI])

FIr bis I ES LRSI T

is_bis_up

czsc.utils.is_bis_up (bis: List/BI])

FIr bis PYESE RGN B

is_symmetry_zs

czsc.utils.is_symmetry_zs (bis: List/Bl], th: float = 0.3) — bool
XIFRAFRSFINT X BT A SR T RS, ARifE2e/ VT IR — € LBl
https://pic2.zhimg.com/80/v2-2f55ef49eda0197246253 1ebb6de4f19_1440w.jpg

Parameters
* bis KT
o th ARiEZE/NTIS(E I H i E

Returns

is_trading_time

czsc.utils.is_trading_time (dr: datetime = datetime.datetime(2024, 8, 4, 3, 0, 9, 883175), market="A J%')
P E N R] 2 152 52 5 I R]

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 AR K &7, t_seq: List[int] = [], width: str = '1400px’,
height: str = '580px’) — Grid

2 PR K BT E R

Parameters
e kline K %
o £x SPRIHGIEE R
e bi ZEHRIZEE { ‘dt’ : Timestamp( ‘2020-11-26 00:00:00° ),
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"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 2R B B4R

e bs L H

title J&|RARM
* t_seq WXL RS
e width FFETEF

height %5 /%

Returns

i Grid &R

mac_address

czsc.utils.mac_address ()

IREUAHL MAC Hihl:

MAC #idil: (ZEE: Media Access Control Address ), EL i NTEAART ¥l , HAR N Rk skl (LAN
Address), DAL (Ethernet Address) B3l (Physical Address), B 2&— 4~ KHIA M &% 5%
AER L. 7E OSTBIZAH 5 — )2 M 4%)2 1 77 IP #iht, 55 2B EEE 2 W 7157 MAC Hutlk. MAC
ikl A TAEM G fE—Fpm— MR, —HBRSEA —HEZANM R, WA M -RETEH2H A
—¥) MAC Hht.

Returns

AL MAC itk

net_value_stats

czsc.utils.net_value_stats (nv: DataFrame, exclude_zero: bool = False, sub_cost=True) — dict
SR SO A G TR 2
Parameters
o nv - GHEEHE, BT
dt edge cost

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
0.00.032017-01-03 11:00:00 0.0 0.0 4 2017-01-03 13:00:00 0.0 0.0

SIVUER : dt: 22 5 B[R] edge: BRI G, BL{7: BP cost: &2 Z A, Hfii: BP; A]
A, AR A, WERIAK O
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» exclude_zero —& HHERRILET N 0 AU OL, —IAliai A O WG D& A R
Ty

* sub_cost @G JIFRMAS

Returns

nmi_matrix

czsc.utils.nmi_matrix (df: DataFrame, heatmap=False) — DataFrame

TR ERR AL ELAR B AR T = i

Parameters
o df %
* heatmap &2 il J Kl

Returns

optuna_good_params

czsc.utils.optuna_good_params (study: Study, keep=0.2) — DataFrame

FRHX optuna fEALES R T RS EL

Parameters
¢ study —optuna.study.Study

* keep —float, {4 A RS HHI LB, BRIA 0.2 L1 keep /NF O, NI ELGIARRE s U0
Hkeep KT 0, NILRE keep >S40

Returns
pd.DataFrame, {5405

optuna_study

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

{ 1] optuna FEATZ LI
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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
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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

5
L. CRE SRR A R A IO, PAREEAT 0 GO 4
BRI T2 4
Lo, BRI — D EURAE ~df, PSR IT 4R H Y Ssdt, 50 H Y Cedt, Fl—1H/RME
“only_trade_date”,
2. PRECRE df e A H RS . AnSRECA FRL sACE tedt, MU T “df ) R R
PSR (ESPIR R EC P SR iR
3. Qg HWFS. AR “only_trade_dateyE, W HALER S H; B, 405 sdtAl "edt 2 [i]
MR H I
i1 “merge_asof &%, HFEA HIWITEE LR “df X B el — A H .
QUG , SRR H IS 5 AR df X AT .
AT HIE A A H Y, S SR R B R T, R H R 2 H .
A, R SRR T G T AN BT R BRAE TR (A

SRRV

Parameters
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df —H 4 PA L AR, Uit dt 4
sdt —Fif H
edt 45 H

» only_trade_date &% HIR A5 H 5

Returns

pd.DataFrame

risk_free_returns

czsc.utils.risk_free_returns (start_date="20180101", end_date="20210101', year_returns=0.03)
A To A U 7 % T 51

4] 78— Pandas DataFrame, &% :” date” F1 “returns”.” date” £ & M trade_dates 3B TG
5 HY, “returns” F LS TCRES IR F], TR EIERHAELIEEH (year_returns) [§DA 252 (—
RIS HEGE, (B hEEE 5 K)

Parameters
« start_date 215 H
* end_date % 1 H M
» year_returns 4E{LIaE R

Returns

pd.DataFrame

rolling_daily_performance

czsc.utils.rolling_daily_performance (df: DataFrame, ret_col, window=252, min_periods=100,

*kkwargs)

AR H ke

Parameters
* df —pd.DataFrame, HUig#i%i#}, columns=[ ‘dt’ , ret_col]
» ret_col —str, 255144
* window -int, JRZH 1, H A KEL
* min_periods -int, f/MEAEL
» kwargs —HAhZ4

— yearly_days: int, 252, —4E 152 5 H 4k
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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, **kwargs)

BeEARE URL 2% AR, @5 Gl H R 2 )R]

Parameters
* token SLilEtY

o url HdfEE N ik

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)
WA R R O (F S TR T2 9%
PRI TI 4

L%, RECH AR df SR A, RS TR de (HIERE]) A opos” (FE(x). [
W, fAE pos” FMHREFTAER, RIHAER 0. 1 81,

2. A df PAEE nlb (B EE) 51, RELSHRIE price” FTTEE nib’ 4.

3. 8KJ5, PRECHHI AR DataFrame df JRI1—/N8141° date”, %30 &3c 5 HI (A dt SH4E).

4. HETOR, sREURIERHE ( pos’) FI4 XWi#i A ( nlb’) 1158 edge_pre_fee’ (FLEZmilias) F1’
edge_post_fee’ (FLLe/FIAT) PiF.

5. MBORIBR S RO RrE RN .

FO i E (open_pos) RFFOESKAEBMMME (B, MFHFFESA—MEEAR), I
HYHIFGARN 0. P OAiE (exit_pos) @FES RAEDBMMWAE (BRI, YEita5H—
AFOARRE), HHF— MR N 0,

6. MRAEFLLLEHN, OIS e K & LmRFadh, FORERG M K & Lk
FE 3. REGESR edge_post_fee” F LT AP GALE Loy BE A FL9% (fee) RS
X84,

7. &), BP0k EMEMGH) DataFrame df,

Parameters
e df U dt. pos. price. nlb %)) DataFrame
« fee T4i%%, 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

PR AR -
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. i&[] None, F/RXASMRES MBS AR da, AR [FHTHY 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
- xHF
» digit {RE/PNENIEL

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)

DataClient([token, url, timeout])

DiskCache([path])

KlineChart([n_rows])

SignalAnalyzer(*args, **kwargs)

SignalPerformance(*args, **kwargs)

wWordiwriter([file_docx])

MBS, THREmSTL

K 22 T H

H T R
I Word SCRHIESR AR

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|, ...])
batch_upload(filepaths, oss_keys|, replace, ...])
create_folder(folder_path)
delete_file(oss_key)

download(oss_key, filepath[, replace])
download_folder(oss_folder, local_folder[, ...])
file exists(oss_key)
get_file_stream(oss_key)
1ist_files([prefix, extensions])
multipart_upload(filepath, oss_key)
upload(filepath, oss_keyl[, replace])
upload_folder(local_folder, oss_folder], ...])

LM OSS FE L

fit i A% S0 f4#] OSS.

1E OSS L A#E 43 .

M OSS RS-

M OSS F#k3C .

M OSS N #Hg e SC .

Ko SR BTE OSS _LAFTE

AREL OSS b 3C-H i -
F% OSS 13

B EAE RSO3 OSS.
A% 3CF3) OSS.

AL A I E] OSS.

358

Chapter 2. czsc api



czsc, Release 0.9.57

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_files (prefix=", extensions=None)
F%¢ OSS Ay

Parameters

» prefix —string, S ZH U RIS, BRSNS,

* extensions -list, {#EH AR SRR IS4, BN A, FORFIZEPTA 3C

s

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])
BIAEA AN I K 20751
A
L 5, EWrE freq e self bars 1§ —. Q2R freq NAE “self bars [y, (URD L4l
A 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 A T K £k
BREOT 24
L BYG, BARBUEHENIR base_freq”, FFWTF "bar (IR (H5FT "base_freq'.
2SR5, e bar BYAFS A H IR ] E A “self.symbol I self.end_dt",

3. 8RR, BRARECSA A Tbar HIBIRHR A K G fF e T

“self.bars[base_freq] v .
WA, BRIl — &SR, AT

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 Wil 2 EL 445 ) 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(**kwargs) PEEaEyad
post_request(api_namel, fields]) AT APT s A7 i)

Methods Documentation

clear_cache (**kwargs)
B G
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
— logger: loguru.logger, H#ic %48

Returns

pd.DataFrame

DiskCache

class czsc.utils.DiskCache (path=None)

Bases: object

Methods Summary

get(k[, suffix]) BERR AT S
is_found(kl, suffix, ttl]) HIWr A7 S AT

remove(k][, suffix])

set(k, v[, suffix]) B NGAL N
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Methods Documentation

get (k: str, suffix: str = 'pkl') — Any
B AT S
Parameters
« kGRS
o suffix -7 CFE4E, SZFF pkl, json, txt, csv, xlsx, feather, parquet

Returns

S
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
o v RN

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(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)

R IPIALE F

218 API C#4: https:/plotly.com/python-api-reference/generated/plotly.graph_objects.Bar.html

PREIIA T2 -

1. $REUH E X245 hover_template, show_legend. visible Fll base. iXL8ZE 75Xt W T AR &
PRI . R R EG]. A AIEL (BUIAN 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: [ARE: (I IR AR

* visible: J27A] I,

e base: FEZk, ERIAH True

366

Chapter 2. czsc api


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

czsc, Release 0.9.57

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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e line_color: ZEFEI{,, 435k ‘white” F1 ‘yellow’

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)

show_legend: &7 B/nEF], BRIAE N False

line_width: £k %%, BRIA(E M 0.6

x: H IR

y: macd (4

name: EBIZFR, H “MACD”

row: 77 ZINMFEARI T EIATH, BROAES 3
color: fR#E macd_colors $ & & {4,

show_legend: 275 R EG, ERIAE N False

L ANTRE S (E

PREIA T

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
ﬂ%o

2. fEMEER Xy Boi Bl —4 go.Scatter }tR (Hnill), JEEALL TS %:

x: FEFRI x AR

y: EbRHY y s

name: fEHRAFR

text: LA AH

line_width: & %

line_color: £X70i {4,

hovertemplate: FbR:E {50} E R AR
showlegend: &7 iz 7 & 5]

visible: J& 75 1] L

opacity: 17 IH Jif

mode: 2 HI#, y ‘markers” Fax HL bR

marker: FRICIIRER, WIER/D. BlIEOHFTS

3. P self fig.add_trace J5 ¥AHFBI Y go.Scatter XF UM ENF 2 T EIH, H-HHIA traces [1)
X HgrR “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 RREEE BRIt . @6 BoRE G, EHEEAZ AT,

2. NS x. y BRI 4 go.Scatter ¥4 (k) JEfEALLF S5
o« x: FERRIT x fEE

y: TEVRHY y g

* name: $5F54 PR

o text: SCAYH]

« mode: 2RI, ERINH text+lines’ , i [FIHTLR I SCASHIL 5%

* 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

370 Chapter 2. czsc api


https://plotly.com/python-api-reference/generated/plotly.graph_objects.Scatter.html

czsc, Release 0.9.57

» 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 BUAF
add_paragraph (fext, style=None, bold=False, first_line_indent=0.74)
Bk
Parameters
* text AR

* style —Bigteal
* bold I
o first_line_indent —f745dE, 0.74 FRPNa54E

Returns

374
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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.

376
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Attributes Summary

F1

F10

F12

F120

F15

F2

F20

F3

F30

F4

7S

F6

F60

Tick
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Mark

class czsc.enum.Mark (value)

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"

M= 'A%
s = "'F&"
Tick = 'Tick'
W= "F&%'
Y = "F&

Bases: Enum

An enumeration.

378
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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

2.9. czsc.enum Module
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Attributes Documentation

HL = '#%'
HO = 'FFTfi"
HS = "5
LE = '¥%°
Lo = '"jf&!
SE = 'R
so = '"FE"

2.10 czsc.envs Module

2.10.1 Functions

get_max_bi_num([v])

get_min_bi_len([v])

get_verbose([verbose])

get_welcome()

max_bi_num - AN K Lo, FRT SRR
5

min_bi_len - —EH/MCEE, WL E KLR
Bk, 7 REEMNIOR, 6 TR

verbose - x5 4 th AT IR R AR B

welcome - 42 754 Hh B A AR R FNZE DR T Fi i

get_max_bi_num

czsc.envs.get_max_bi_num (v: int | None = None) — int
max_bi_num - GG K Zeortrh, R iR DAY SE R
AOAE D 50, (UEMNERMESHE T, AFEREXNSA. MRITHNE ST EFENEEL

2, W PAE MR SHL
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get_min_bi_len
czsc.envs.get_min_bi_1len (v: int | None = None) — int
min_bi_len - — YR/ MR, Wil TS K &, 7 2ZEMER, 6 SFHEMZK
get_verbose
czsc.envs.get_verbose (verbose=None)
verbose - Jg 14 H AT RE A TR (7 L
get_welcome

czsc.envs.get_welcome ()

welcome - J&75 5 H HAS BRI A28 FH i e il

2.11 czsc.objects Module

2.11.1 Functions

cal _break_ even_point(seq) T B SRR R 2 1 2 A
create_fake_ bis(fxs) 1% fake_bis 41
dataclass([cls, init, repr, eq, order, ...]) Returns the same class as was passed in, with dunder

methods added based on the fields defined in the class.
deepcopy(x[, memo, _nil]) Deep copy operation on arbitrary Python objects.
deprecated(*args, **kwargs) This is a decorator which can be used to mark functions
as deprecated.
field(*[, default, default_factory, init, ...]) Return an object to identify dataclass fields.
single_linear(y[, x]) AT R MG

cal_break_even_point

czsc.objects.cal_break_even_point (seq: List[float]) — float
Rt E A IR ATR S T
Parameters
seq Lt 75
Returns

H5 P
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create_fake_bis

czsc.objects.create_fake_bis (fxs: List/FX]) — List[FakeBI]
Bl fake_bis 513

Parameters

fxs FRUFFH, WU 7 A RS

Returns
fake_bis

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, X, ...)

Factoxr(signals_all, signals_any, ...)

FakeBI(symbol, sdt, edt, direction, high, ...) JEIIZE : FEECNE N BB MR ALE F)
Freq(value) An enumeration.

Mark(value) An enumeration.

NewBa r(symbol, id, dt, freq, open, close, ...) EHEERARERN KL
Operate(value) An enumeration.

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

RawBa r(symbol, id, dt, freq, open, close, ...) JEME K ko0&
Signal([signal, score, k1, k2, k3, v1, v2, v3])

T1ick(symbol[, name, price, vol])

Z5(bis, cache) xS, BB TGS RO A
datet ime(year, month, day[, hour[, minute[, ...) The year, month and day arguments are required.
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Bl

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

Attributes Summary

SNR
acceleration

angle

change
fake bis
high

hypotenuse
length

low

power
power_price
power_volume

raw_bars

rsq

slope

R L

ST AR A I
ERRI S B EIT e, AR, S
PN

EAiDRSIN

R NFR T BEEA R IR R B SR

EMRHLKE
BTG KR K Lo

E=YA)E

IR )R

MR R IR K 2075, A& H RSB E R
K £

MR IR K £ close AR M ]I 12
N AR Z (R AR

Methods Summary

get_cache_with_default(key, default)

get_price_linear([price_key])

A BROAMETT 5 A7
THA price fY BAAL BEA L[] T HRRAE
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Attributes Documentation

SNR
ENFREEME
acceleration

S PSR ek

FGFIRIF RN IS FoRIT A b BB, FoRmd k.

angle
MRS B E IR, A, TR
change
SR I
fake_bis
S N T BUE A B IR R B8 %
high
hypotenuse
EUERSURISES
length
EMTA T KR K L0
low

power

power_price
W2 J B
power_volume
AT T
raw_bars
MBS K 2075, Ao RSB E R K £
rsq
LG K £ close FUZ FEL M ]I r2
slope
S AR RAR R Z T A

384
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Methods Documentation

get_cache_with_default (key, default: Callable)
A BOAMETT 5 27
Parameters
s key ZE1F key
* default ~HURBAGAFEI, HIARITEBINME I B 1710 R AR
Returns
get_price_linear (price_key='close’)
T price B BAR M ] FRHIE
Parameters
price_key f8EMMEIAL, W %E({H open close high low

Return value
FAAS B R M NFRAE , BB { ‘slope’ : 1.565, ‘intercept’ : 67.9783, ‘12’ :
0.9967}

slope FRiH AR intercept #iH 12 FUGLE
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 FRUL Event fME—{55513%
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Methods Summary

dump() ¥ Event X 5617 A dict
get_signals_config([signals_module]) R FA N ESHE
is_match(s) FIWT event J2 754 &
Jload(raw) M dict Hf1 7 Event

Attributes Documentation

name: str = ''

unique_signals

FKHL Event fyME—{5 5515

Methods Documentation

dump () — dict
F Event XM GA7H dict
get_signals_config (signals_module: str = 'czsc.signals') — List[Dict]
RIFFR S B
is_match (s: dict)
FIIBT event JE 15 2
RIS ATZHERAT :

L eIl signals_not HPIE S ISR , WISRIRALE —MES, WEHIR€ False, %
INFHEAT A -

2. BB HIT signals_all FRYES2EETREWL, WRAEE - MESAWE, WEERR
False, FIRFIEATHIL

3. SRJEFIWr signals_any FFRYESREA MR L, WR— AR L, W EHIR False,
FORFEATL -

4. IR TR R, RPN TR, HREISE R TR, FFRIE] True
FZH THIZRR, FR B L.

5. W e BT R A R BN R R R, R [E] False, SRR E -
classmethod load (raw: dict)
M dict F61| 7 Event

Parameters

raw FEGIATE { ‘name’ : CEAJ
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> operate’ : ‘JFZ£’ , ‘factors’ :[{ ‘name’ : ‘P’ ,

" signals_all’ : [ ‘1543%h _H 0% _ KEF _ KT S5 HAth _ Hith

_0’ ], ‘signals_any’ :[], ‘signals_not’ : []}],

" signals_all” @ [ 15 208 _ {80 % _ Jym) _ ) b HoAl _ HAB 07 ],

‘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 MRS B =R T K 2@ A S
new_bars W}ﬁﬁﬂ%%@/ﬁ\?&% K £k

power_str

power_volume A5 ) &

raw_bars *@ﬁiﬁ‘gﬁ_%)gﬁﬁ K %

Attributes Documentation

has_zs
U B AR TS & K R 5 A A
new_bars
PR B T & R R K &

power_str

power_volume
AT TP
raw_bars

R Bl K 26
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Factor

class czsc.objects.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 Y ME—{5 5515

Methods Summary

dump() Y4 Factor %if 254174 dict
is_match(s) Fillr factor 42751 &
Jload(raw) M dict H 617 Factor

Attributes Documentation

name: str = ''

unique_signals

FKHY Factor fyME—1{55-31 3%

Methods Documentation

dump () — dict

¥ Factor %o £ #6474 dict
is_match (s: dict) — bool

FAIBr factor J& 751 2
classmethod load (raw: dict)

M dict 617 Factor

Parameters
raw FEFIUNT { ‘name’ : CBA , ‘signals_all’ i [ ‘15434 _ B0 _ ) _
) b HAl Al 07, 15 0P B0 RKEE _RTS_ HAh _ H{l 07 ],
‘signals_any’ :[], ‘signals_not’ : []}
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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

MERLZE : EEON BN TR LA

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 E K RIGH K LItE

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
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Attributes Summary

pairs T3z 5353
unique_signals gﬁﬂi@fﬁ%f#é@ Hﬁ#{%‘%ﬂ%@

Methods Summary

dump([with_data]) KK} F 5K dict
evaluate([trade_dir]) PPAL A2 5 I
evaluate_holds([trade_dir]) ¥R R ST R 5 2
get_signals_config([signals_module]) RS E SR
Jload(raw) M dict Hr 617 Position
update(s) BRI RS

Attributes Documentation

pairs
AL 5%
R EIREG] -
[{ “b#R9fCHS° ¢ <000001.SH’ ,

T 0 23, ‘IPARIfE]” : Timestamp( €2020-04-17 00:00:00° ),
AxWffE]” : Timestamp( ‘2020-04-20 00:00:00° ), ‘FFirkg’ : 2838.49, ‘PG
M7 0 2852.55, ‘FROKZEC 1, CFHFH - HZE @ik SMAS > HZE @
ui B SMAS’ , CFROREL 3.0, ETIHI : 49.53),

{ ‘Brpyftrg’ « <000001.SH’ ,
ST &3, CIFEIE : Timestamp( ‘2020-04-20 00:00:00° ), ‘FfistA]’
: Timestamp( ‘2020-04-24 00:00:00° ), ‘FFGH4g’ : 2852.55, “FOiir#s’ : 2808.53,
FrE K& 4, “FHFH) © HZ @uhi b SMAS ->F-Z£ @I100BP [F#i , ‘FFx
REC 4.0, ‘BB - -154.32}]
BdE iy -

L &5l #fiE BP

2. PR REL, W2 HAH

3. B K 4B, FaEnt 5 K ZeE
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unique_signals

R A RS8R

Methods Documentation

dump (with_data=False)
FERFRELAR N dict
evaluate (frade_dir: str = ' % %'y — dict
BRER S E S
Parameters
trade_dir %550, AIEEME [ 23K, 2k, 2R ]
Returns
pPOES
evaluate_holds (frade_dir: str = ' % =') — dict
RO SR S R
Parameters
trade_dir X5, WHEE [ ‘KT, wKkT, EBE ]
Returns
Lo
get_signals_config (signals_module: str = 'czsc.signals') — List[Dict]
RS R
classmethod load (raw: dict)

M dict Fr 617 Position

Parameters

raw —FEBIANT
Returns
update (s: dict)
B ORES
BRI A
s B, MARHES N ERSTE LGS Z AT, R T S B IR .
© WS R, ARERIERAL (op) AHREAEREIA (op_desc).

« WPITA SR, AR GRS TR WERICHD, WHCSREAE R BRBRIERA , HBk
HAEER .

o RPEHETIARER, RS XTT. BE. s .
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oSBT OURAS Y S5 AN h o (5 5 A I ] o
o WEREAERAUEIT @ (LO B SO), Mi/s— M FifEE.

o EX—ANFBHEEL _ create_operate, JHT-OE AL

o MRPEERIEIB TR O A MBI .
- APREMERALZ LO OFZ), KERTWMAIT ORI, WRBMENITFZ 4, BIH

=
- APREAERALR SO (OF=) , MR EIT @A, WRWENIFE G, IR
Z0.

- WY ZC, TS LS

« WERBMERABE LE (V%) 120,
AR BIOAR AN T iR e — R R e R N T ISR, P2t

« QIR 2 AL BN T ffE— SR B BRI R R TR B, P2
.
- MR AN E, WA il

« QREAERAE SE (P%), P,
QS HIHAS I T B 5 — DR AR R caa 2N T IR, 6

« QIR 2 WAL BRI T B 5 — S S R R TR N B, P

.
o R EFF OISR TR B R ) Rt

Parameters
s o E 5T

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

J5lh K 2ot
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Attributes Summary

lower T
solid SR
upper -7

Attributes Documentation

lower

Signal

class czsc.objects.Signal (signal: str = ", score: int = 0, kl: str = "1E& ", k2: str = "1£35& ", k3: str = ' 1&
Fovlsstr="455" v2: str="1E 5 V3 str = " ET)

Bases: object
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Attributes Summary

k1

k2

k3

key

score

signal

vl

v2

v3

value

REUE 52 PR

REUFS{H

Methods Summary

is_match(s)

HWHE T R A5 ES51R H EIT A

Attributes Documentation

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

UGS
score: int = 0

signal: str = ''

vl: str = "{F&°'

394
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v2: str = "{£E"'
v3: str = "{£E"'
value

HRIE S

Methods Documentation

is_match (s: dict) — bool
HWHE S BB 5E SRRy E T
RIS AT 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 B ST
Returns
bool
Tick
class czsc.objects.Tick (symbol: str, name: str =", price: float = 0, vol: float = 0)

Bases: object

Attributes Summary

name

price

vol
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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
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* 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. & X CzsclsonStrategy 25, 4K | CzscStrategyBase ., X2 DA

He5e S B -

TFALAE A Json Fit & ] Positions

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

2.12. czsc.strategies Module
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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) K 22 5 el 55 2 75 AR
dummy(sigs, **kwargs) 1 5 5 A7 7 SR [l )

init_bar generator(bars, **kwargs) i FH S 58 X TR 4—1 BarGenerator %42
init_trader(bars, **kwargs) {5 FH SRemes e AT B AL —A~ CzscTrader X4
load_positions(files[, check]) PN LR et <

positions() FrOoRmE S R

replay(bars, res_path, **kwargs) A 7y W A 7y 3 AR [l ik
save_positions(path) PRAFHRF RIS 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 £
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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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A

acceleration (czsc.objects. Bl attribute), 384
add_bar_indicator () (czsc.KlineChart method),
105
add_bar_indicator ()
method), 366
add_df_table () (czsc.utils. WordWriter method), 374
add_df_table () (czsc. WordWriter method), 131
add_heading () (czsc.utils. WordWriter method), 374
add_heading () (czsc. WordWriter method), 131
add_indicator () (czsc.KlineChart method), 106
add_indicator () (czsc.utils.KlineChart method), 367
add_kline () (czsc.KlineChart method), 107
add_kline () (czsc.utils.KlineChart method), 368
add_macd () (czsc.KlineChart method), 107
add_macd () (czsc.utils.KlineChart method), 368

(czsc.utils.KlineChart

add_marker_indicator () (czsc.KlineChart
method), 108
add_marker_indicator () (czsc.utils.KlineChart

method), 369
add_page_break ()
374
add_page_break () (czsc. WordWriter method), 131

(czsc.utils. WordWriter method),

add_paragraph ()  (czsc.utils. WordWriter method),
374

add_paragraph () (czsc. WordWriter method), 131

add_picture () (czscutils. WordWriter method), 374

add_picture () (czsc. WordWriter method), 131

add_scatter_indicator () (czsc.KlineChart
method), 109
add_scatter_indicator () (czscutils.KlineChart

method), 370

INDEX

add_sma () (czsc.KlineChart method), 110

add_sma () (czsc.utils.KlineChart method), 371

add_title () (czsc.utils. WordWriter method), 375

add_title () (czsc. WordWriter method), 131

add_vol () (czsc.KlineChart method), 110

add_vol () (czsc.utils.KlineChart method), 371

adjust_holding_weights () (in module czsc), 17

adtm_up_dw_line_Vv230603() (in module
czsc.signals), 145

agg_statistics () (czsc. PairsPerformance method),
114

agg_statistics ()
method), 323

agg_to_excel () (czsc.PairsPerformance method), 114

(czsc.traders. PairsPerformance

agg_to_excel ()
method), 323
AliyunOSS (class in czsc), 74

(czsc.traders. PairsPerformance

AliyunOSS (class in czsc.utils), 358

alpha (czsc.traders. WeightBacktest attribute), 330

alpha (czsc. WeightBacktest attribute), 127

alpha_stats (czsc.traders. WeightBacktest — attribute),
330

alpha_stats (czsc. WeightBacktest attribute), 127

amv_up_dw_line_V230603() (in module
czsc.signals), 146

analyze () (czsc.SignalPerformance method), 124

analyze () (czsc.utils.SignalPerformance method), 373

angle (czsc.objects. Bl attribute), 384

asi_up_dw_line_V230603()

(in module

czsc.signals), 146

B

backtest () (czsc.CTAResearch method), 78
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backtest () (czsc.CzscStrategyBase method), 87

backtest () (czsc.sensors.CTAResearch method), 301

backtest () (czsc.strategies.CzscStrategyBase method),
405

backtest () (czsc.traders. WeightBacktest method), 331

backtest () (czsc. WeightBacktest method), 128

bar_accelerate_V221110 () (in module
czsc.signals), 147

bar_accelerate V221118 () (in module
czsc.signals), 147

bar_accelerate_Vv240428 () (in module
czsc.signals), 148

bar_amount_acc_V230214 () (in module
czsc.signals), 149

bar_big_so0lid_v230215() (in module

czsc.signals), 149

bar_bpm_V230227 () (in module czsc.signals), 150

bar_break_v240428 () (in module czsc.signals), 150

bar_classify_V240606 () (in module czsc.signals),
151

bar_classify_V240607 () (in module czsc.signals),
152

bar_cross_ps_V221112 () (in module czsc.signals),
152

bar_decision_V240608 () (in module czsc.signals),
153

bar_decision_V240616 () (in module czsc.signals),
154

bar_dual_ thrust V230403 () (in module
czsc.signals), 154

bar_eight_v230702 () (in module czsc.signals), 155

bar_end_Vv221211 () (in module czsc.signals), 156

bar_fake break V230204 () (in module
czsc.signals), 156
bar_fang_liang_break_V221216() (in module

czsc.signals), 157

bar_limit_down_ V230525 () (in module
czsc.signals), 157

bar_mean_amount_V221112 () (in module
czsc.signals), 158

bar_operate_span_V221111 () (in module

czsc.signals), 158

bar_plr_v240427 () (in module czsc.signals), 159

bar_polyfit_v240428 () (in module czsc.signals),
160

bar_r breaker V230326 () (in module
czsc.signals), 160

bar_reversal_v230227 () (in module czsc.signals),

161

bar_section_momentum_V221112 () (in module
czsc.signals), 162
bar_shuang_fei_Vv230507 () (in module

czsc.signals), 162
bar_single_v230214 ()

163
bar_single_v230506 ()

164
bar_td9_v240616 () (in module czsc.signals), 164
bar_time_V230327 () (in module czsc.signals), 165
bar_tnr_v230629 () (in module czsc.signals), 165

(in module czsc.signals),

(in module czsc.signals),

bar_tnr_v230630 () (in module czsc.signals), 166
bar_trend_v240209 () (in module czsc.signals), 167

bar_triple_Vv230506() (in module czsc.signals),

168

bar_vol_bsl1_V230224 () (in module czsc.signals),
169

bar_vol_grow_V221112 () (in module czsc.signals),
169

bar_weekday_v230328 () (in module czsc.signals),
170

bar_window_ps_V230731 () (in module
czsc.signals), 170

bar_window_ps_V230801 () (in module
czsc.signals), 171

bar_window_std V230731 () (in module

czsc.signals), 172
bar_zdf_v221203 () (in module czsc.signals), 174
bar_zdt_v230331 () (in module czsc.signals), 174
bar_zt_count_v230504 () (in module czsc.signals),
175
BarGenerator (class in czsc), 77
BarGenerator (class in czsc.utils), 361
base_freq (czsc.CzscStrategyBase attribute), 87
base_freq (czscstrategies.CzscStrategyBase attribute),
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405
basic_info (czsc. PairsPerformance attribute), 113
basic_info (czsc.traders.PairsPerformance attribute),
323
batch_download () (czsc.AliyunOSS method), 74
batch_download () (czscutils.AliyunOSS method),
359
batch_upload () (czsc. AliyunOSS method), 74
batch_upload () (czsc.utils. AliyunOSS method), 359
bench_stats (czsc.traders. WeightBacktest ~ attribute),
330
bench_stats (czsc. WeightBacktest attribute), 127
BT (class in czsc.objects), 383
bias_up_dw_line_Vv230618() (in module
czsc.signals), 175

byi_bi_end_V230106 () (in module czsc.signals),

176

byi_bi_end_v230107() (in module czsc.signals),
177

byi_fx_num_Vv230628 () (in module czsc.signals),
177

byi_second_bs_Vv230324 () (in module
czsc.signals), 178

byi_symmetry_zs_V221107 () (in module

czsc.signals), 179

C

cal_break_even_point () (in module czsc.objects),
381

cal_trade_price () (in module czsc), 17

cal_trade_price () (in module czsc.utils), 335

cal_turnover () (czsc.CrossSectional Performance
method), 82

cal_turnover () (czsc.utils.CrossSectionalPerformance
method), 363

calculate_bi_info () (in module czsc), 18

cat_macd_Vv230518 () (in module czsc.signals), 179

cat_macd_Vv230520 () (in module czsc.signals), 180

cci_decision_Vv240620 () (in module czsc.signals),
180

cctv_news () (czse.data. TsDataCache method), 10

change (czsc.objects. Bl attribute), 384

check () (czsc.CzscStrategyBase method), 87
check () (czsc.strategies.CzscStrategyBase method), 405
check_abnormal_volume () (in module czsc), 18
check_bi () (in module czsc.analyze), 133
check_freq_and_market () (in module czsc), 19
check_freq_and_market () (in module czsc.utils),
336
check_fx () (in module czsc.analyze), 133
check_fxs () (in module czsc.analyze), 134
check_gap_info () (in module czsc.utils), 336
check_high_low () (in module czsc), 19
check_pressure_support () (in module czsc.utils),
336
check_price_gap () (in module czsc), 19
check_signals () (czsc.CTAResearch method), 79
check_signals ()
method), 301

check_signals_acc () (in module czsc), 19

(czsc.sensors.CTAResearch

check_signals_acc () (in module czsc.traders), 304
check_zero_volume () (in module czsc), 20
clear () (czsc.data. TsDataCache method), 10
clear_all () (czsc.RedisWeightsClient method), 119
clear_all () (czsc.traders.RedisWeightsClient method),
325
clear_cache () (czsc.DataClient method), 95
clear_cache () (czsc.utils.DataClient method), 364
clear_cache () (in module czsc), 20
clear_cache () (in module czsc.utils), 337
clear_strategy () (in module czsc), 21

clear_strategy () (in module czsc.traders), 305

clv_up_dw_line_V230605 () (in module
czsc.signals), 181
cmo_up_dw_line_V230605 () (in module

czsc.signals), 182
combine_dates_and_pairs () (in module czsc), 21
combine_dates_and_pairs () (in module

czsc.traders), 305
combine_holds_and_pairs () (in module czsc), 22
combine_holds_and_pairs () (in module

czsc.traders), 306
config_to_keys () (czsc.SignalsParser method), 124

config_to_keys () (czsc.traders.SignalsParser
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method), 327
coo_cci_V230323 () (in module czsc.signals), 182
coo_kdj_v230322 () (in module czsc.signals), 183
coo_sar_V230325 () (in module czsc.signals), 184
coo_td_Vv221110 () (in module czsc.signals), 184
coo_td_v221111 () (in module czsc.signals), 185
count_last_same () (in module czsc.utils), 337
create_cci_long () (in module czsc.strategies), 398
create_cci_short () (in module czsc.strategies), 399
create_emv_long () (in module czsc.strategies), 399
create_emv_short () (in module czsc.strategies), 400
create_fake_bis () (in module czsc.objects), 382
create_folder () (czsc.AliyunOSS method), 74
create_folder () (czsc.utils. AliyunOSS method), 359
create_grid_params () (in module czsc), 24
create_grid_params () (in module czsc.utils), 337
create_macd_long () (in module czsc.strategies), 400
create_macd_short ()
400
create_pos_a () (czsc.strategies.CzscStrategyExample2
method), 409
create_pos_Db () (czsc.strategies. CzscStrategyExample2
method), 409

(in module czsc.strategies),

create_single_ma_long () (in module
czsc.strategies), 401
create_single_ma_short () (in module

czsc.strategies), 401
create_single_signal () (in module czsc.utils),
338
create_third_buy_long () (in module
czsc.strategies), 401
create_third_sell_short () (in module
czsc.strategies), 402
cross_net_value ()
(czsc.CrossSectional Performance method),
82
cross_net_value ()
(czsc.utils.CrossSectional Performance  method),
363
cross_sectional_ic () (in module czsc), 24
cross_sectional_ic () (in module czsc.utils), 338

cross_sectional_ranker () (in module czsc), 25

cross_sectional_ranker () (in module czsc.utils),
338

cross_sectional_strategy () (in module czsc),
25

CrossSectionalPerformance (class in czsc), 81

CrossSectionalPerformance (class in czsc.utils),
363

CTAResearch (class in czsc), 78

CTAResearch (class in czsc.sensors), 301

cvolp_up_dw_line_V230612 () (in module

czsc.signals), 185

cxt_bi_base_V230228 () (in module czsc.signals),

186

cxt_bi_end_V230104 () (in module czsc.signals),
187

cxt_bi_end_v230105() (in module czsc.signals),
187

cxt_bi_end_V230222 () (in module czsc.signals),
188

cxt_bi_end_ V230224 () (in module czsc.signals),
189

cxt_bi_end_V230312() (in module czsc.signals),
189

cxt_bi_end_V230320() (in module czsc.signals),
190

cxt_bi_end_V230322 () (in module czsc.signals),
191

cxt_bi_end_ V230324 () (in module czsc.signals),
191

cxt_bi_end_V230618 () (in module czsc.signals),
192

cxt_bi_end_V230815() (in module czsc.signals),
193

cxt_bi_status_Vv230101 () (in module
czsc.signals), 193

cxt_bi_status_Vv230102 () (in module

czsc.signals), 194
cxt_bi_stop_V230815() (in module
194
cxt_bi_trend_Vv230824 () (in module czsc.signals),
195
cxt_bi_trend_V230913 () (in module czsc.signals),

czsc.signals),
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196
cxt_bi_zdf_Vv230601 ()

196
cxt_bs_V240526 () (in module czsc.signals), 197
cxt_bs_Vv240527 () (in module czsc.signals), 197

(in module czsc.signals),

cxt_decision_V240526 () (in module czsc.signals),

198

cxt_decision_Vv240612 () (in module czsc.signals),
199

cxt_decision_V240613 () (in module czsc.signals),
199

cxt_decision_V240614 () (in module czsc.signals),
200

cxt_double_zs_V230311 () (in module
czsc.signals), 200

cxt_eleven_bi_Vv230622() (in module
czsc.signals), 201

cxt_first_buy_ V221126 () (in module
czsc.signals), 201

cxt_first_sell V221126() (in module

czsc.signals), 202
cxt_five_bi_Vv230619() (in module czsc.signals),

202

cxt_fx_power_V221107 () (in module czsc.signals),
203

cxt_intraday_V230701 () (in module czsc.signals),
204

cxt_nine_bi_Vv230621 () (in module czsc.signals),
204

cxt_overlap_V240526 () (in module czsc.signals),
205

cxt_overlap_V240612 () (in module czsc.signals),
206

cxt_range_oscillation_v230620 () (in module
czsc.signals), 206

cxt_second_bs_Vv230320 () (in module
czsc.signals), 207
cxt_second_bs_V240524 () (in module

czsc.signals), 208

cxt_seven_bi_Vv230620 () (in module czsc.signals),
208

cxt_third_bs_V230318() (in module czsc.signals),

209

cxt_third_bs_Vv230319 () (in module czsc.signals),
209

cxt_third_buy V230228 () (in module

czsc.signals), 210

cxt_three_bi_Vv230618 () (in module czsc.signals),

211
cxt_ubi_end_Vv230816 () (in module czsc.signals),
211
cxt_zhong_shu_gong_zhen_V221221 () (in

module czsc.signals), 212
CZSC (class in czsc), 80
CZSC (class in czsc.analyze), 136
CzscJsonStrateqgy (class in czsc), 82
CzscJsonStrateqgy (class in czsc.strategies), 403
CzscSignals (class in czsc), 83
CzscSignals (class in czsc.traders), 314
CzscStrategyBase (class in czsc), 86
CzscStrategyBase (class in czsc.strategies), 404
CzscStrategyExample? (classin czsc.strategies), 409
CzscTrader (class in czsc), 90

CzscTrader (class in czsc.traders), 317

D

D (czsc.enum.Freq attribute), 378

D (czsc.enum.Mark attribute), 379

D (czsc.Freq attribute), 104

daily_basic () (czsc.data. TsDataCache method), 10

daily_basic_new/() (czsc.data. TsDataCache
method), 10

daily_performance () (in module czsc), 26

daily_performance () (in module czsc.utils), 339

daily_return (czsc.traders. WeightBacktest attribute),
330

daily_return (czsc. WeightBacktest attribute), 127

dailys (czsc.traders. WeightBacktest attribute), 330

dailys (czsc. WeightBacktest attribute), 127

DataClient (class in czsc), 94

DataClient (class in czsc.utils), 363

dd (czsc.objects.ZS attribute), 396

dd (czsc.ZS attribute), 132

delete_file () (czsc.AliyunOSS method), 75
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delete_file () (czsc.utils.AliyunOSS method), 359

dema_up_dw_line_Vv230605 () (in module
czsc.signals), 213
demakder_up_dw_line_Vv230605() (in module

czsc.signals), 213

dill_dump () (in module czsc), 26
dill_dump () (in module czsc.utils), 340
dill_load () (in module czsc), 27
dill_load() (in module czsc.utils), 340

Direction (class in czsc), 95

Direction (class in czsc.enum), 376

discretizer () (in module czsc.sensors), 298

disk_cache () (in module czsc), 27

disk_cache () (in module czsc.utils), 340

DiskCache (class in czsc), 96

DiskCache (class in czsc.utils), 364

Down (czsc. Direction attribute), 95

Down (czsc.enum. Direction attribute), 376

download () (czsc.AliyunOSS method), 75

download () (czsc.utils. AliyunOSS method), 359

download_folder () (czsc.AliyunOSS method), 75

download_folder () (czscutils.AliyunOSS method),
359

dummy () (czsc.CTAResearch method), 79

dummy () (czsc.CzscStrategyBase method), 87

dummy () (czsc.sensors.CTAResearch method), 302

dummy () (czsc.strategies. CzscStrategyBase method), 406

DummyBacktest (class in czsc), 97

DummyBacktest (class in czsc.traders), 321

dump () (czsc.Event method), 98

dump () (czsc.Factor method), 102

dump () (czsc.objects.Event method), 386

(

(
dump () (czsc.objects. Factor method), 388
dump () (czsc.objects. Position method), 391
(

dump () (czsc.Position method), 115

E

edir (czsc.objects.ZS attribute), 396

edir (czsc.ZS attribute), 132

edt (czsc.objects.ZS attribute), 396

edt (czsc.ZS attribute), 132
empty_cache_path () (in module czsc), 27

empty_cache_path () (in module czsc.utils), 340

emv_up_dw_line_V230605 () (in module
czsc.signals), 214
er_up_dw_line_V230604 () (in module

czsc.signals), 215
evaluate () (czsc.objects.Position method), 391
evaluate () (czsc Position method), 115
evaluate_holds () (czsc.objects.Position method),
391
evaluate_holds () (czsc. Position method), 115
Event (class in czsc), 98
Event (class in czsc.objects), 385
EventMatchSensor (class in czsc), 99

EventMatchSensor (class in czsc.sensors), 302

execute () (czsc. DummyBacktest method), 97
execute () (czscExitsOptimize method), 101
execute () (czsc.OpensOptimize method), 112
execute () (czsc.SignalAnalyzer method), 123
execute () (czsc.traders. DummyBacktest method), 321
execute () (czsctraders. ExitsOptimize method), 322
execute () (czsc.traders.OpensOptimize method), 322
execute () (czsc.utils.SignalAnalyzer method), 372

ExitsOptimize (class in czsc), 100

ExitsOptimize (class in czsc.traders), 322

F

F1 (czsc.enum.Freq attribute), 378
F1 (czsc.Freq attribute), 104

F10 (czsc.enum.Freq attribute), 378
F10 (czsc.Freq attribute), 104

F12 (czsc.enum.Freq attribute), 378
F12 (czsc.Freq attribute), 104
F120 (czsc.enum.Freq attribute), 378
F120 (czsc.Freq attribute), 104
F15 (czsc.enum.Freq attribute), 378
F15 (czsc.Freq attribute), 104

F2 (czsc.enum.Freq attribute), 378
F2 (czsc.Freq attribute), 104

F20 (czsc.enum.Freq attribute), 378
F20 (czsc.Freq attribute), 104

F 3 (czsc.enum.Freq attribute), 378
F 3 (czsc.Freq attribute), 104
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F30 (czsc.enum.Freq attribute), 378

F30 (czsc.Freq attribute), 104

F4 (czsc.enum.Freq attribute), 378

F4 (czsc.Freq attribute), 104

F5 (czsc.enum.Freq attribute), 378

F5 (czsc.Freq attribute), 104

F 6 (czsc.enum.Freq attribute), 378

F6 (czsc.Freq attribute), 104

F60 (czsc.enum.Freq attribute), 378

F60 (czsc.Freq attribute), 104

Factor (class in czsc), 101

Factor (class in czsc.objects), 388

fake_bis (czsc.objects. Bl attribute), 384

FakeBTI (class in czsc.objects), 389

fast_slow_cross () (in module czsc.utils), 340

feature_adjust () (in module czsc), 27

feature_returns () (in module czsc), 28

feature_sectional_corr () (in module czsc), 28

feature_to_weight () (in module czsc), 29

fernet_decrypt () (in module czsc), 29

fernet_decrypt () (in module czsc.utils), 341

fernet_encrypt () (in module czsc), 30

fernet_encrypt () (in module czsc.utils), 341

feture_cross_layering () (in module czsc), 30

file_exists () (czsc.AliyunOSS method), 75

file_exists () (czsc.utils. AliyunOSS method), 360

find_most_similarity () (in module czsc), 31

find_valuable_signals () (czsc.SignalAnalyzer
static method), 123

find_valuable_signals ()
(czsc.utils.SignalAnalyzer static method), 372

finished_bis (czsc.analyze. CZSC attribute), 136

finished_bis (czsc.CZSC attribute), 80

FixedNumberSelector (class in czsc), 102

format_standard_kline () (in module czsc), 31

format_standard_kline () (in module czsc.utils),
341

Freq (class in czsc), 102

Freq (class in czsc.enum), 376

freq_end_time () (in module czsc), 32

freq_end_time () (in module czsc.utils), 342

freqgs (czsc.CzscStrategyBase attribute), 87

freqgs (czsc.strategies.CzscStrategyBase attribute), 405
freqgs_sorted () (in module czsc), 32
freqs_sorted () (in module czsc.utils), 342

FX (class in czsc.objects), 387

fx_1ist (czsc.analyze.CZSC attribute), 136
fx_list (czsce.CZSC attribute), 80

G

G (czsc.enum.Mark attribute), 379
generate_czsc_signals () (in module czsc), 32
generate_czsc_signals () (in module
czsc.traders), 308
generate_fernet_key () (in module czsc), 33
generate_fernet_key () (in module czsc.utils), 342
generate_symbol_signals ()
(czsc.SignalAnalyzer method), 123
generate_symbol_signals ()
(czsc.utils.SignalAnalyzer method), 372
get () (czsc.DiskCache method), 96
get () (czsc.utils.DiskCache method), 365
get_all_ths_members () (czsc.data.TsDataCache
method), 10
get_all_weights()
method), 119
get_all_weights () (czsc.traders.RedisWeightsClient
method), 325
get_cache_with_default ()
method), 385
get_dates_span () (czsc.data. TsDataCache method),
10

get_dir_size () (in module czsc), 33

(czsc. Redis WeightsClient

(czsc.objects. Bl

get_dir_size () (in module czsc.utils), 342

get_ensemble_pos () (czsc.CzscTrader method), 91

get_ensemble_pos () (czsc.traders.CzscTrader
method), 318

get_ensemble_weight () (czsc.CzscTrader method),
92

get_ensemble_weight ()
method), 318

get_ensemble_weight () (in module czsc), 34

(czsc.traders.CzscTrader

get_ensemble_weight () (in module czsc.traders),
309
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get_event_csc () (czsc.EventMatchSensor method),
100

get_event_csc()
method), 303

get_file_stream() (czsc.AliyunOSS method), 75

(czsc.utils. AliyunOSS  method),

(czsc.sensors. EventMatchSensor

get_file_stream()
360
get_function_name () (czsc.SignalsParser method),
125
get_function_name ()
method), 328
get_heartbeat_time () (in module czsc), 35

(czsc.traders.SignalsParser

get_heartbeat_time () (in module czsc.traders),
309

get_hist_weights ()
method), 119

get_hist_weights ()

(czsc. Redis WeightsClient

(czsc.traders. Redis WeightsClient
325

get_index_beta () (in module czsc.sensors), 299

method),

get_intraday_times () (in module czsc), 35
get_intraday_times () (in module czsc.utils), 343
get_keys () (czsc.Redis WeightsClient method), 119
get_keys () (czsc.traders.RedisWeightsClient method),
325
get_last_times () (czsc.RedisWeightsClient method),
119
get_last_times ()
method), 325
get_last_weights ()
method), 120

get_last_weights ()

(czsc.traders. Redis WeightsClient

(czsc. Redis WeightsClient

(czsc.traders. Redis WeightsClient

326

get_max_bi_num () (in module czsc.envs), 380

method),

get_min_bi_len () (in module czsc.envs), 381
get_next_trade_dates () (czsc.data. TsDataCache
method), 10
get_pairs_statistics () (czsc PairsPerformance

static method), 114
get_pairs_statistics()

(czsc.traders. PairsPerformance static method),

323
get_position () (czsc.CzscTrader method), 92
get_position () (czsc.traders.CzscTrader method),
319
get_price_linear () (czsc.objects.Bl method), 385
get_py_namespace () (in module czsc), 35
get_py_namespace () (in module czsc.utils), 343
get_signals_by_conf () (czsc.CzscSignals method),
84
get_signals_by_conf ()
method), 315
get_signals_config () (czsc.Event method), 98

(czsc.traders.CzscSignals

get_signals_config () (czsc.objects.Event method),
386

get_signals_config()
method), 391

get_signals_config () (czsc.Position method), 116

(czsc.objects. Position

get_signals_config () (in module czsc), 36
get_signals_config () (in module czsc.traders),
310
get_signals_freqgs () (in module czsc), 36
get_signals_freqs () (in module czsc.traders), 310
get_strategy_mates () (in module czsc), 37
get_strategy_mates () (in module czsc.traders),
311
get_strategy_weights () (in module czsc), 37
get_strategy_weights () (in module czsc.traders),
311
get_sub_elements () (in module czsc), 38
get_sub_elements () (in module czsc.utils), 343
get_symbol_daily ()
method), 331
get_symbol_daily () (czsc. WeightBacktest method),
128
get_symbol_pairs()
method), 332
get_symbol_pairs () (czsc. WeightBacktest method),
129

get_symbols () (czsc.RedisWeightsClient method), 120

(czsc.traders. WeightBacktest

(czsc.traders. WeightBacktest

get_symbols ()
method), 326
get_symbols () (in module czsc.data), 6

(czsc.traders. Redis WeightsClient

420

Index



czsc, Release 0.9.57

get_trading_dates () (in module czsc), 38

get_unique_signals () (in module czsc), 38

get_unique_signals () (in module czsc.traders),
312

get_url_token () (in module czsc), 39

get_url_token () (in module czsc.utils), 344

get_verbose () (in module czsc.envs), 381

get_welcome () (in module czsc.envs), 381

gqg (czsc.objects.ZS attribute), 396

gqg (czsc.ZS attribute), 132

gm_symbol_to_jq () (in module czsc.data), 7

gm_symbol_to_jq () (in module czsc.data.base), 4

gm_symbol_to_tdx () (in module czsc.data), 7

gm_symbol_to_tdx () (in module czsc.data.base), 4

gm_symbol_to_ts () (in module czsc.data), 7

gm_symbol_to_ts () (in module czsc.data.base), 4

H

has_zs (czsc.objects.FX attribute), 387

heartbeat_time (czsc.RedisWeightsClient attribute),
119

heartbeat_time (czsc.traders.RedisWeightsClient at-
tribute), 325

heat_map () (in module czsc.utils), 344

high (czsc.objects. Bl attribute), 384

hk_hold () (czsc.data. TsDataCache method), 11

HL (czsc.enum.Operate attribute), 380

HL (czsc.Operate attribute), 113

HO (czsc.enum.Operate attribute), 380

HO (czsc.Operate attribute), 113

holds_concepts_effect () (in module czsc), 39

holds_concepts_effect () (in module
czsc.sensors), 299

holds_performance () (in module czsc), 40

holds_performance () (in module czsc.utils), 344

HS (czsc.enum.Operate attribute), 380

HS (czsc.Operate attribute), 113

hypotenuse (czsc.objects. Bl attribute), 384

import_by_name () (in module czsc), 40

import_by_name () (in module czsc.utils), 345

index_composition () (in module czsc), 41

index_composition () (in module czsc.utils), 345

index_weight () (czsc.data. TsDataCache method), 11

init_bar_generator () (czsc.CzscStrategyBase
method), 87

init_bar_generator ()
(czsc.strategies.CzscStrategyBase method),
406

init_freq_bars () (czsc.BarGenerator method), 77

init_freq_bars () (czscutils.BarGenerator method),
362

init_trader () (czsc.CzscStrategyBase method), 88

init_trader () (czsc.strategies.CzscStrategyBase
method), 406

is_bis_down () (in module czsc.utils), 347

is_bis_up () (in module czsc.utils), 347

is_event_feature () (in module czsc), 43

(czsc. DiskCache method), 96

(czsc.utils. DiskCache method), 365

(czsc.Event method), 98

(czsc.Factor method), 102

is_found
is_found
is_match
is_match () (czsc.objects.Event method), 386

is_match

(
(
(

is_match(
(
() (czsc.objects.Factor method), 388
(

is_match () (czsc.objects.Signal method), 395

)
)
)
)
)
)
)
is_match () (czsc.Signal method), 122
is_symmetry_zs () (in module czsc.utils), 347
is_trading_date () (in module czsc), 43
is_trading_time () (in module czsc), 43
is_trading_time () (in module czsc.utils), 347
is_valid (czsc.objects.ZS attribute), 396

is_valid (czsc.ZS attribute), 132

J

jcc_ci_tou_v221101() (in module czsc.signals),

216
jcc_fan_Jji_xian_V221121 () (in module
czsc.signals), 216
jcc_fen_shou_xian_Vv20221113() (in module

czsc.signals), 217
jcc_gap_yin_yang_V221121 () (in module

czsc.signals), 217
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jcc_ping_tou_V221113 () (in module czsc.signals), k2 (czsc.Signal attribute), 122

218 k 3 (czsc.objects.Signal attribute), 394
jcc_san_fa_v20221115() (in module czsc.signals), k3 (czsc.Signal attribute), 122

218 kcatr_up_dw_line_V230823() (in module
jcc_san_fa_v20221118 () (in module czsc.signals), czsc.signals), 2277

219 key (czsc.objects.Signal attribute), 394
jcc_san_szx_V221122 () (in module czsc.signals), key (czsc.Signal attribute), 122

220 kline_pro () (in module czsc.utils), 347
jcc_san_xing_xian_V221023() (in  module KlineChart (classin czsc), 104

czsc.signals), 220 KlineChart (class in czsc.utils), 365
jcc_shan_chun_v221121 () (in module

L

czsc.signals), 221

jcc_szx_V221111 () (in module czsc.signals), 221 last_bi_extend (czsc.analyze.CZSC attribute), 136
jcc_ta_xing V221124 () (in module czsc.signals), last_bi_extend (czsc.CZSC attribute), 80

222 LE (czsc.enum.Operate attribute), 380
jcc_ten_mo_v221028 () (in module czsc.signals), LE (czsc.Operate attribute), 113

723 length (czsc.objects. Bl attribute), 384
jcc_three_crow _v221108 () (in module 1imit_list () (czsc.data. TsDataCache method), 11

czsc.signals), 223 list_files () (czsc.AliyunOSS method), 76

jce_two_crow_V221108 () (in module czsc.signals), list_files () (czsc.utils. AliyunOSS method), 360
224 LO (czsc.enum.Operate attribute), 380

jcc_wu_yun_gai_ding_v221101() (in module LO (czsc.Operate attribute), 113

czsc.signals), 224 load () (czsc.Event class method), 99
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