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import pandas as pd
import numpy as np

from typing import Tuple, Dict, List

class MyStrategy:
nn ||4:‘ZE<]§EM% nun

def __init_ (self, api=None, account_id=None, **kwargs):
self.api = api
self.account_id = account_id
self.buy n = kwargs.get('buy n', 10)

self.positions = None

generate_signals(self) -> Tuple[pd.DataFrame, pd.DataFrame]:
R G
Returns:

buy list: DataFrame with code, price,

sell list: DataFrame with code, price, reason ...

1. KRB ==

2. WHEET ==

3. REIEZEIIE ==

return pd.DataFrame(), pd.DataFrame()

# ==
# =
# ==

run(self, dry run: bool = True):
nn ujé?]ﬁ’iﬁlé wnn
buy list, sell list = self.generate_signals()

# fIEfE 5
print(f"£ A\ : {len(buy list)} H")
print(f"sz i : {len(sell list)} R")

if not dry_run:

self. execute_orders(buy_list, sell list)

_get _positions(self) -> pd.DataFrame:

"R TR

if not self.account_id or not self.api:
return pd.DataFrame()

return self.api.trade.get_positions(self.account_id)

_execute_orders(self, buy list, sell list):
AT R
for _, row in sell list.iterrows():
self.api.trade.sell(self.account_id, row['code'],
volume=100, price=row[ 'price'], price_type='limit")

for , row in buy list.iterrows():




self.api.trade.buy(self.account_id, row['code'],

volume=100, price=row['price'], price_type='limit")

BT AO:

import sys, os
sys.path.insert(@, os.path.dirname(os.path.dirname(os.path.dirname(__file ))))
from easy_xt import get_api

from strategies.quant_strategies.my_strategy import MyStrategy

# H .env
def _env(key, default="'"):
with open('.env', encoding="utf-8') as f:
for line in f:
if line.startswith(f'{key}="):
return line.split('=",1)[1].strip()

return default

PARAMS = {'buy n': 10}

dry run = '--trade' not in sys.argv

api = get_api()

api.init_data()

if not dry_run:
api.init_trade(_env('QMT_DATA DIR'), 'my_session')
api.add_account(_env('QMT_ACCOUNT_ID'), 'STOCK')

strategy = MyStrategy(api=api, account_id=_env('QMT_ACCOUNT_ID"'), **PARAMS)

strategy.run(dry_run=dry_run)




1.3 i B SREEHE

WA

HREEZC\:  strategy_name.py ; IBfTAM: run_strategy_name.py
IplgmR, R3GHER, #0 DividendLowVolStrategy

IETAOM PARAMS FHR +IFIBTE .env

it DuckDB, B££k QMT API

fEF logging.getlLogger(__name__) , KEBFZIEFTED logger.info()

--trade BEUITHIBBERTE
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SR D SR IRER R DuckDB thsk. QMT FE4R"ByIEs -

def get_stock_prices() -> Dict[str, float]:
"MK T BRI AL U, E%e DuckDB, FEZL QT
# J731: DuckDB (ZF) %)
try:
import duckdb
con = duckdb.connect('D:/StockData/stock_data.ddb', read_only=True)
latest = con.execute("SELECT MAX(date) FROM stock daily").fetchone()[@]
rows = con.execute(f"""
SELECT stock_code, close FROM stock_daily
WHERE date = '{latest}' AND close > ©
"""y . fetchall()
con.close()
if rows:
return {r[@]: r[1] for r in rows}
except Exception:

pass

# HF202: QMT API %2 (R0 %)
try:

from easy_ xt import get_api
api = get_api()
api.init_data()
df = api.get_current_price(api.get_stock_list())
return dict(zip(df['code'], df['price']))
except Exception:

return {}

2.2 QMT FERIET
EasyXT {EZR B oM BEIRIEE R, TERBEPEEFER api.get_price() , ERSBNEERELBIER.

48ExFLL: DuckDB £ iAW EMNZEIM ~50ms, QMT API [E#Ef ~3-5F), SIMKENRER
DuckDB i F R,



2.3 ST/ R

DEIEWEEIT DuckDB dividend_data FRIREN, FTEIEEIPELRE| QMT get_divid_factors() :

def get_dividend_data() -> pd.DataFrame:

try: # DuckDB
import duckdb
con = duckdb.connect('D:/StockData/stock_data.ddb', read_only=True)
df = con.execute("""SELECT ts_code as code, cash_div, ex_date

FROM dividend_data WHERE cash_div > @ ORDER BY ex_date DESC""").fetchdf()

con.close()
if not df.empty: return df

except: pass

# PR QMT

from xtquant import xtdata

results = []
for code in stock list:
data = xtdata.get_divid_factors(code, '20150101', '20991231')
if data is not None and not data.empty:
last = data.sort_values('time').iloc[-1]
if float(last['interest']) > O:
results.append({'code': code, 'cash_div': float(last['interest'])})

return pd.DataFrame(results)
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# IR RFEFEN N R

pool['yield rank'] = pool['dividend_yield'].rank(ascending=False)
buy list = pool.nsmallest(buy n, 'yield rank')

3.2 ZRFHBMES
HENMEFRFHEZ, MSCKMEBISEES. HEFERHREMIERBEEL —H2E2RNTx. KiRE
B

# 71 RER (BeBir - BEri4)
pool['yield _rank'] = pool['dividend_yield'].rank(ascending=False)

# 12 BhFE GRIGELE - JTHFEHE)

pool['vol rank'] = pool['volatility'].rank(ascending=True)

# B3 mE (BNBEE > TR

pool['size_rank'] = pool[ 'market_cap'].rank(ascending=True)

# ZEfR OBUEA D

pool[ 'score'] = (pool['yield rank'] * 1.0 +

pool['vol rank'] * 0.5 +
pool['size rank'] * 0.3)

# B0 ERK N Ak
selected = pool.nsmallest(buy _n, 'score')

N AFEEMURIAE? BREZE 2%-15%, KEIER 15%-50%, BEARBEMMNSEREERNR
MK 10 &, HFRITHRERRERINERMZ.

3.3 AfEIES

55 MA. RSI. MACD FRAEIREMRZES !



def generate_ma_signal(code, price_map):
closes = get_historical_closes(code, period=60)

if len(closes) < 20: return None

ma5 = np.mean(closes[-5:])
ma2@ = np.mean(closes[-20:])
prev_ma5 = np.mean(closes[-6:-1])

prev_ma20 = np.mean(closes[-21:-1])

# & EAN
if prev_ma5 <= prev_ma20 and ma5 > ma20:

return 'buy’
# JEX

elif prev_ma5 >= prev_ma2@ and ma5 < ma20:

return 'sell’
return None
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| 41minesHne

i) price_type price 5Bl
PR{ft 28 "limit’ >0 BV EAH T BIEENMIE TR, IR
it "market’ 0 PISFFMAER, FIERRERRIENTS

# R 12.50 KA
api.trade.buy(account_id, '000001.SZ', volume=100, price=12.50, price_type='limit")

#
api.trade.sell(account_id, '000001.SZ', volume=100, price=0, price_type="market")

4.2 fiiigENEE
FRmMEFENRIMIMEER R, BHANBELNES:

def round_price(code, price):
" S 5 i L8 5 55 A 2
code_str = str(code).replace('.SH',"'").replace('.SZ',"")
if code_str.startswith(('1','12")): # W fit > 0.001
return round(price, 3)
elif code_str.startswith(('5','15"','16','588"')): # ETF » 0.001
return round(price, 3)

else: # R > 0.01

return round(price, 2)

4.3 ZHHERSLE

SFEHBTEY enable_amount (FIFEXE) MIF volume (RFE), HRHEBEINSOREEZHSHE
B



def get_safe_sell volume(positions, code, default=100):
match = positions[positions['code'].str.contains(code.replace('.SH',"").replace('.SZ",
if match.empty: return default

row = match.iloc[0]

enable = int(row.get('enable_amount', @) or row.get('can_use_volume', @) or 0)

if enable > ©: return enable
volume = int(row.get('volume', @) or ©0)

return max(volume, default) if volume > @ else default
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| 5.1dry_run Z£ER

FRBERBEASZF dry_run R —RE@HES, LR MR

# ZEBRA (AT HR)

python strategies/quant_strategies/run_dividend_lowvol.py

# AL A

python strategies/quant_strategies/run_dividend lowvol.py --trade

i SEEFETITA dry_run ERBED 12X, WIMESEE. A2tHE. ZHEHIER,

5.2 .env iCBEEIE

REETITAOM .env EENBURECE, FHEZRED:

def _env(key, default="'"):

"N Lenv B HUAC &t

p = os.path.join(PROJECT_ROOT, '.env')

try:

with open(p, encoding='utf-8') as f:
for line in f:
if line.startswith(f'{key}="):
return line.split('=", 1)[1].strip()
except: pass

return default

QMT_PATH _env('QMT_DATA DIR', '')
ACCOUNT_ID = _env('QMT_ACCOUNT_ID', '')

5.3 EIHAE

A FIFIREIE Windows E51HRIF2F S cron A



Windows AF: %5 it X #2 )% 7 5l
R ¥ : python.exe

Z ¥ : D:/EasyXT/strategies/quant_strategies/run_dividend_lowvol.py --trade
fi k2% BH®E 1% H 14:50

Linux cron 7~

50 14 * * 1-5 cd /opt/EasyXT && python strategies/quant_strategies/run_dividend_lowvol.py

WA LUERTIE NERIEERITT TSR

python strategies/scheduler/strategy scheduler.py
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| 6.1 StrategyCoordinator
ZREHIABRNT . AR RZEE. BRUFASEARE. ZESHITR. AZEERIT.

HERE

StrategyCoordinator - EANEBK generate_signals() - ITREE -

AEHEC - FEEE

K REE

o ITHESE: F—RIEFRGEH—IKRIERS, BRILTZHR
o AENED: IRRIEA target_allocation LB ECRIARS
o EINFE: BRBMILEREFE, A5 QT ELFCRE

6.2 VirtualBookkeeper
EIAKEIERE N REIMIIIFC, REAM get_positions() FHREIEIMFEMIEQMT AELFC:

# PRI ©
strategy.positions = virtual_bookkeeper.get_positions(strategy name)

# SEIE N get positions() L% &L EE 6

def _get positions(self):
if self.positions is not None: # BEN IR G
return self.positions
return self.api.trade.get _positions(self.account_id) # [F[1R QMT
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allow_same_security: false
max_total capital

reserve_ratio: 0.1
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