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126 > Q fe | =AVERAGE(E2:E26)

A | B | ¢ | o | e | r | e | ©u Lonl
1 Date Open  High Low Close  Volume AdjClose SMA (5) SMA(25)
2 |2014/03/27 568.0026 568.0026 552.9225 558.4626 13100 558.4626
3 2014/03/28 561.2025 566.4326 558.6725 559.9925 41200 559.9925
4 2014/03/31 566.8926 567.0026 556.9325 556.9725 10800 556.9725
24 2014/04/29 516.9023 529.4624 516.3223 527.7024 2699100 527.7024 522.63
25 | 2014/04/30 527.6023 528.0024 522.5224 526.6624 1751200 526.6624  522.57
26 2014/05/01 527.1124 532.9324 523.8824 5313524 1905500 5313524 5<®31 541.8973)
27 2014/05/02 533.7624 534.0024 525.6124 527.9324 1688500 527.9324  526.16 540.676
28 2014/05/05 524.8224 528.3024 521.3224 527.8124 1024100 527.8124° 528.29  539.3888

29 | 2014/05/06 525.2324 526.8124 515.0623 515.1423 1689000 515.1423 " 525.78" 537.7156
20 | 24/ns/n7 . 515 7922 S1A AR2?2 SN2 201272 SNA A2 22724200 SNG 9A23 4 522 MFRQR d.‘J'!T
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Name Language API Data Source Live Trading

Pyalgotrade Python Optm;vzv:;;A-hb’ csv, MongDB Bitstamp for Bitcoins, Pyalgotrade-cn(CTP)
QuantDigger Python csv, sqlite, MongoDB Interactive Brokers, Visual Chart and OANDA
Backtrader Python txt, csv, blaze Interactive Brokers, Visual Chart and OANDA

&y TA-lib, pipeline Goai e

P h b} 2
zipline ython Calcodae bcolz, blaze zipline-live (IB)
csv, beolz
Python, J ’ ’ .
RQAIlpha ython, Java MOD SQLAIlchemy VI.py
QSForex Python multi-currency CcSV OANDA
QSTrader Python tearsheet csv X
OnePy Python csv, MongoDB X
Xquant Python csv X
QUANTAXIS Python Webkit, DataStruct ~ csv, MongoDB, pytdx QASpider
Prophet Python csv X
Quantiacs Python Toolbox Python txt, csv X
Quantiacs Matlab Toolbox Matlab txt, csv X
bt - Backtesting for Python Python Tree structure csv %
pysystemtrade Python csv Interactive Brokers
QuantSoftwareToolkit Python CSV X
FQuantToolBox Matlab CSV X
Int tive Brok ANDA

QuantConnect/Lean C#, Python, F# Userlnterface csv fierikdive Bk, O ’

Fxcm, DTN IQFeed
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Strategy

Final portfolio value
Cumulative returns
Benchmark return
Sharpe ratio (5%)

Max. drawdown

Longest drawdown duration

Total trades

Avg. profit
Profits std. dev.
Max. profit
Min. profit
Avg. return

Returns std. dev.

Profitable Long trades
Avg. profit
Profits std. dev.
Max. profit

Avg. return

Returns std. dev.

$1,199,431.62
19.94%
0.96%
-0.5
7.67%

623 days, 5:00:00

75
$2,339
$17,074
$79,548
($23,934)
1%
8%
36%
-10%

15
$18,471
$23,845
$79,548

$580

9%

11%
36%
0%

$1,286,199.25

28.62%
0.96%
-0.3
5.40%

543 days

105
$2,506
$14,795
$86,099
($16,745)
1%
7%
37%
7%

20
$15,931
$23,286
$86,099
$267
7%
10%
37%
0%

$1,175,517.42

17.55%
0.96%
-0.58
7.30%

747 days, 1:00:00

237
$729
$10,374
$81,247

(516,744)

0%
5%
39%
-7%

36
$11,050
$17,465
$81,247
514
5%
8%
39%
0%

Avg. loss

Losses std. dev.

Avg. return
Returns std. dev.

Profitable Short trades
Avg. profit
Profits std. dev.

Min. profit
Avg. return

Returns std. dev.

Unprofitable Short trades
Avg. loss

Losses std. dev.

Avg. return
Returns std. dev.
Max. return

Bl h METERF <

($7,402)
$5,824
($23,708)
($335)
-3%
2%
0%
-10%

15
$14,336
$10,922
$35,995
$896
7%
5%
15%
0%

23
(56,690)
$5,801
(523,934)
($530)
-3%
2%
0%
-10%

($4,935)
$2,907

(516,745)

($1,339)
2%
1%
-1%
7%

20
$12,443
$11,537
$37,859
$109
6%
5%
15%
0%

33
(54,437)
$2,825

(511,258)

($193)

" 3omn | 3omin |  3omin N Unprofitabletongtrades | 22 | 32 | 8

('000300', 50, 240, 0) ('000300', 40, 140, 1) ('000300', 10, 180, 2)

($3,271)
$2,838
($16,744)
(564)
1%
1%
0%
7%

29
$10,936
$11,797
$45,373
$307
5%
5%
19%
0%

90
($3,044)
$2,055
($11,778)
($527)
-1%
1%
0%
7%
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Potato & Celery 73 A 24 )5 &

* Potato, a Pythonic Algorithmic Trading Framework
« CTP#2 (=8 vn.py)
* vnctpmd: 17 [FAPI
* vnctptd: 2 51 API

https://github.com/Yam-cn/potato
https://github.com/celery/celery/

* CeleryZ3 A =WPAA A& B T A
e Brokers( 8] N\)-AE55FA7]]
* Result Stores / backend-#{4T 45 B AF-4if (FF A/ P 5140)
« Workers- _YEFATE (HRFE)
e Tasks-{£5%, e.g.1H BAE5%
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Returns Analysis

*Returns Analysis
*Information Coefficient Analysis

A | p h8 | ens *Turnover Analysis

*Grouped Analysis

Ann. alpha 0.085 |0.034 |0.023
t-stat(alpha) 17.359|15.144 | 14.664
beta 0.040 |0.046 |0.046
Mean Daily Return Top Quantile (bps) 8.807 |3.844 |2.475
Mean Daily Return Bottom Quantile (bps) | -8.179 |-3.723 | -2.695 10 Mean Daily Return By Factor Quantile

Mean Daily Spread (bps) 17.026|7.576 |5.200
-5 I

-10

(¥,

=
o

Information Analysis

=

1 5 10

IC Mean |0.013 |0.015 (0.016
IC Std. 0.056 |0.063 (0.063
t-stat(IC) |11.951(12.122|12.327
p-value(IC) | 0.000 |0.000 (0.000
IC Skew 0.121 |0.009 |0.004 Daily Return By Factor Quantile

IC Kurtosis | 1.703 |1.400 |1.305 - forwprd_dhys

Mean Daily Return (bps)
o

1.0

o o =
~ m =t

5.0

=

Ann. IR 3.768 |3.822 |3.887 5

Turnover Analysis

Top Quantile | Bottom Quantile

Mean Turnover | 0.44 0.452

Daily Return (bps)
o

Mean Factor Rank Autocorrelation 0.625
dtype: floaté64

1.0 2.0 3.0 4.0 5.0
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*Performance and risk analysis of portfolios
% Underwater plot
Monthly retumns (%) Annual returns Distribution of monthly returns
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o33 B & i (8] BE HERIE 65 API/SDK HMAEEN X Web Based 5 ER/ES
Ouantopin 201] Python TA-lib, plpellnn;yiﬁﬁf.‘[%, alphalens, J J J d 4k
AKH Ricequant 2014.12 Python, Java HIEEIE #HEMOD \ y \ pro o]
A uger 2015.01 Python B R CAL AMfEE Vv V v ER
JEE  HRW raquant 2015.04  Python, Java v v A
zipline B2# jointquant 2015.05 Python ERL R Alpha 101 v \ \ pro E N
BigQuant 2016.04 Python AR R BigStudio o] f1L, A T & gE/¥ 28 £ > \ \ \ ER
B3 )fEMindGo 2017.02 Python 1FmD,E?EII[ﬁi## #itk, AT v v N v o ER
RZEE1L JD Quant Python mERAEIE y \ ER
LFiE 2010.11 £FIEVBA, C++ v ER
%£5t8 tradeblazer 2007.02 TBIB 5 \ ER

HiEE . __ _ myQuant 3L IS

Lz B £ myQuant 2017 = XEMEZ v v E3fry]
—_— BotVS 2015.07  Python, Java CTP, BTCS:#& SEHRENSEA v \ \ )
3 JLE qutke 2014.12 R FOF R SDK V V ER
¥ quantgou C# V V V N
S A DigQuant 2004 Matlab Auto Trader pro E R
E,I ﬁ i = 2= % Quantrader Matlab E =L EE ER
& £ myquant 2015.01 =¥ 8 e =B Rz V \‘ EH
OpenQuant 1997 C#, NET v E 4
C#  Wealth-lab C#, NET v E5h
MultiCharts 11 (TradeStation) C++, C#, NET v &b
HF 4N NinjaTrader C# Forex & Futures 1000+ Apps & Add-Ons V i
L MT4/MT5 C++ Forex & Futures EA v v )
AlgoTrader 4.0 Java, ZIBS X¥¥ M 5
CEP Deltix Java, BIBS XI5 \ E4h
% Apama Java, ZIEE XI5 v B
marketcetera Java, ZIES X \ Fh

N
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* VWAP(Volume Weighted Average Price)

« TWAP(Time Weighted Average Price)
* MVWAP(Moving Volume Weighted Average Price)

IMLIR S * |IS(Implementation Shortfall)
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C#
C/C++
Python ctypes

https://github.com/QuantBox/XAPI2

VN.PY

Developed by traders, for traders.

http://www.vnpy.org/
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https://github.com/sinall/ShiPanE-Python-SDK

oy Ak easytrader- R /L2 R P i /255 BR
https://github.com/shidenggui/easytrader
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WXPY
http://wxpy.readthedocs.io/zh/latest/

{5 (WeChat) 2 #AF £ 58 =7 Python SDK
https://github.com/jxtech/wechatpy

smtplib — SMTP protocol client
https://docs.python.org/2/library/smtplib.html
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Next level wealth management
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