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1.2 %A

A1 IR

DataManager easyxt_backtest.
BacktestEngine easyxt_backtest.
Portfolio easyxt_backtest.
Factors easyxt_backtest.
Filters easyxt_backtest.
Scoring easyxt_backtest.
Analysis easyxt_backtest.

ML easyxt_backtest.

core

core

portfolio

factors

filters

scoring

analysis

ml
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| 2.1 DuckDB BT
EIRSH&# DuckDB SR LT IBEIR. MR TEA:

1.GUI T& () : python run_gui.py — "$UEEE" — "THARIIE"
2. Tushare T&i: GUI "Tushare F&" #7& M, ®"B&TIE " HETH
3. KQMT §\: &7 QMT BEFP R4 78R, B "MAQMTEN"

BUEXHEIARRTR . D:/StockData/stock_data.ddb

HIEBSEW. BVFEBSZTENLEINKE, 0REEN 2020-2025 F, #fR DuckDB #

2.2 DataManager #1341t

from easyxt_backtest import DataManager

# H3k M DuckDB B4 (D#: > C#t - E#L)
dm = DataManager()

# TR E BT

dm = DataManager(duckdb_path='D:/StockData/stock_data.ddb")

# A HE A

print (f" ZE%: {dm.stock_count}")
print(f"HIHJEMH : {dm.date_range}")
print(f"#(#7ic 3¢ : {dm.total_records:,}")

2.3 HiEIRFFER
4 DuckDB BT =R, ENFRSSBmME:
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| 3.1 a0
EINGIEERERBE— IR, ZBHN:

strategy_func(trade_date, data_manager, current_positions) - dict

s xKE iEA

trade_date str HeAe B, %X ' vyyyymvoD'
data_manager DataManager BIEETEE, IR get_price() FHE
current_positions Dict[str, int] LEIEFE {code: shares}

REME: Dict[str, float] , BAFMYXE {code: weight} , WEZHM A 1.0,

REIZEFH {} RNEE (281

3.2 MA 34 RBE T~ {51

£ZHAy MAS £ MA20 EN, FFEEFEXEH:



def ma_cross_strategy(trade_date, data_manager, current_positions):
||||||MA5 J:";:‘jé' MAZ@ ;’2‘)\’ ‘I:‘//%;Y%JQ"EHIIIIII

import pandas as pd

# B SR A i B
stock_pool = ['000001.SZ', '600519.SH', '000858.SZ', '601318.SH', '0©00333.SZ']

buy list = []
for code in stock_pool:
# REURIE 60 K& (EU8HE L)
df = data_manager.get_price([code],
start=(pd.Timestamp(trade_date) - pd.Timedelta(days=120)).strftime("'%Y%m%d"),
end=trade_date, period='1d', adjust='front_ratio')

if len(df) < 20:

continue

close = df['close']

ma5 = close.rolling(5).mean().iloc[-1]

ma2@ = close.rolling(20).mean().iloc[-1]
prev_ma5 = close.rolling(5).mean().iloc[-2]

prev_ma20 = close.rolling(20).mean().iloc[-2]

# EXEAN
if prev_ma5 <= prev_ma2@ and ma5 > ma20:

buy list.append(code)

# FRo I
if buy_list:
weight = 1.0 / len(buy_list)

return {code: weight for code in buy list}

return {} # LEfE5, HE

3.3 LRI SR B T 51

SERGINIMBANERE strategies/quant_strategies/dividend_lowvol.py , #ZiCvVEE&: DuckDB %45
IR - ITREREX — 60 HEshETmE — H21T9 — EANET N,




def dividend_lowvol_strategy(trade_date, data_manager, current_positions):
# 1. R ATIHKE
all stocks = data_manager.get_stock_list()

# 2. REH 4 %4 (M DuckDB dividend_data %)
div_data = data_manager.get_dividend_data()

WA, HE4 0k
dividend_lowvol.py)

# 4. RI[E H AR AE

return {code: 1.0/top_n for code in selected}
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| 4.1 BacktestEngine %%

BacktestEngine(initial_cash, data_manager, commission, slippage,

benchmark)

%
initial_cash
data_manager
commission
slippage

benchmark

s

float

DataManager

float

float

str

0.00025

0.001

'000300.SH'

iR

WAL (o), W 1000000

IR RIS

FHBE, HIAF 2.5

‘;‘E‘nﬁ\\’ %ﬁi* 0.10/0

BRI



4.2 A E 1¥#%

easyxt_backtest import DataManager, BacktestEngine

1 £ H A
dm = DataManager()

# 1.

# 2. G5 %

engine = BacktestEngine(
initial_cash=1000000,
data_manager=dm,
commission=0.00025,
slippage=0.001,
benchmark="'000300.SH'

# 100 Ji¥lUE % 4

# 5 2.5 T8
# 0.1% W &
# VUK 300 FHEHE

# 3. 1247

result = engine.run_backtest(
strategy=ma_cross_strategy,
start_date='2024-01-01",
end_date='2024-12-31",
rebalance_freq="monthly',
stock_pool=[ '000001.S7',

# AEREG

'600519.SH', '000858.SZ', '601318.SH', '000333.SZ']

# 4. OFELSR

result.print_summary()

result.plot_equity_curve()

4.3 HEC5BFE

S8E A ERTR

‘daily’ (S1=h5e) =R, BRES
‘weekly’ BRABEEC FRSTAETN
‘monthly" sHBEE (EF) RZEEF RS
‘quarterly’ (SES ) RSN (B SRR

FACMESMFRNXA . ESMNACIEMRFRNRZMET. AERACE A REFRIEHRE
T m—EERE AR F alpha, XFARF=ERER S M4
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result FFRIEFMHLIT REBERIENTR:
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IR

HE AR
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5.2 AT kAt

# FT R4 2
result.print_summary()

# A28 CRmg vs FRiE)
result.plot_equity_curve()

# 22 WA B 1
result.plot_monthly returns()

# 25 1] [l a0 2
result.plot_drawdown()

# T EAR S

result.export_report('backtest_report.html')

5.3 EEFLL
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| 61 pamm
101 RFDHFEESE2ET Streamlit AYIRIZ Web NZF:

cd EasyXT/1@1[K + /101l 7 #r 1 &

streamlit run main_app.py

FEMMBERER:

streamlit run 101[A ¥ /101K T 4 #7°F & /main_app.py

BrER SR BT, RED AU TRR:
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STEP 4: 5 & A& & [EN

ZHEFES HEML SUTHE

6.3 EFHEL

EMESRFREN, FERFAERITULIHERMEFAES. M EHEX"EAFaIXARRRTIT
Ao AR RT IR X T

RS BiE A
Tkl EFENTWIEEET, BAE HBRIT AL (RYF
HEPEL EFER log(ThE) B3, BAE HFR N R
T+ ENPER BB P& B IE TR = &wANEE

# 78 101 BT & i fk:

# FSAER » Ak Tl + "HESR AT > ARES
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HEBR B e R

SWEE  FEETNEER LN =T FERFINERE

IC hN4Y WAE IC EHERNE HENEAFESNE EIE ey
ICIRIIA 32 IC{EELEHEMNE FIBY & e S RE E 1 EE BB IC FF
HigRE S NEF HIHER MIALRAD BMEX. WIFESEE EXRBEFERES
7.2 ML iERREERK

easyxt_backtest.ml 1EIIZHE T VIESF SIHBNIERLEES]:

from easyxt_backtest.ml import MLStrategy

# A0 B AL AR AR 23 S 4% IO T 9D K ik

ml = MLStrategy(
model="random_forest', # 4. random_forest / xgboost / 1lgbm
factors=[ 'alphao@l’', 'alphae@2', 'alphaeee6', 'alphaol2'],
lookback=60, # it % 60 KA I

retrain_freq="monthly" # & A )25

# AR AE A ML SR
result = engine.run_backtest(strategy=ml.predict, ...

7.3 17k /hR{EREN
AT ARERMNR? UHBRERT A
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