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initialize{context):

[ 9= R e = B B = T B Y

g.security "000002 . XSHE'

=
= o

set_benchmark (' 000300.XSHG")

e
bl P

set_option('use_real_price"', True)

e
v

set_option("order_volume_ratio", 1)

=
~ o

set_order_cost (OrderCost{open_tax=0, close_tax=0.001,
open_commission=0.0003, close_commission=0.

-
o oo

close_today_commission=0, min_commission=5), type='stock')

fod  Pd
=]

run_daily(trade, '"every_bar')

P
M
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trade(context):
security = g.security

nl 5
n 10

close_data = attribute_history(security, n2+2, "1d', ['close'],df=False)

ma_nl = close_data['close'][-n1l:].mean()
ma_n2 close_data[ 'close'][-n2:].mean()

cash = context.portfolio.cash
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ma_nl ma_na:
order_value(security, cash)

log.info("Buying %s" (security))

ma_nl < ma_n2 context.portfolio.positions[security].closeable_amount

order_target (security, 0)

log.info("Selling %s" (security))

record{ma_nl=ma_n1)

record{ma_n2=ma_n2)
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