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1 import pandas as
3 2 import numpy as np
& 3 import dai
4 dmport
6 n bigtrader. finance.connission import
7
8
9
16
1
12
13
14
v RS 15 from IPython.display import clear_output as
> BAIA Python
1 trading_date = os.environ.get("TRADING_DATE")
2 if trading_date
3 start_date = trading_date
4 end_date = trading_date
5 else:
start_date = '2024-08-01'
7 end_date = '2025-93-17'
8
9 product = "IC"
10 sql = “select * from cn_future_barlm order by date,instrument”
11 barim df = dai.query(sql, filters={'date':[start_date, end_date], 'product_code': [product] }).df()
12 barim_df_ds = dai.DataSource.write_bdb(barim_df)
Python
HBE 1& v
InvalidInputException Traceback (most recent call last)
Cell In(2], Lir
1 lect + from cn_future_barlm order by date,instrument
{\g{} —--> 11 barim_df = dai.query(sgl, filters={'date':[start_date, end_date], 'product_code': (product] }).df()
12 barlm df_ds = dai.DataSource.write_bdb(barlm_df)
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2

3 def ml_initialize_bigquant_run(context}:

4

s from bigtrader. finance. commission import PerOrder

6 context.set_commission(PerOrder (buy_cost=9.003, sell cost=0.0088, min_cost=5))
7 context.close_pos_time = "14:59"

8 context.product = product

9

10

1

12

13 def ml_before_trading_start_bigquant_run(context, E

14

15 current_dt_minute = context,current_dt.strftime('sH:w’)

16 current_dt_day = context.current_dt.stritime( sy-sn-%d’)

17

18 from datetine import datetime, timedelta

19

20 date_object = datetime.strptime(current_dt_day, '%Y-%m-4d')

21

22

23 previous_days = date_object - timedelta(days=2¢)

24 previous_days_start = previous_days.stritime("sY-tm-td")

25

26 previous_days = date_object - timedelta(days=1)

27 previous_days_end = previous_days.strftime("sy-sm-%d")

28

29

30 cn_future_dominant_df = dai.query("select # from cn_future_dominant order by date,instrument; "
31 filters={'date’ [D(E‘n.ws days_start, previous_days_end], 'product_code': [context. pruductm df()
32 dominant_contract = cn_future_dominant_df [‘dominant’].tail{1).values[e]

33

34 context.ins = dominant_contract

s

36

37 context. subscribe_bar([context.ins 1, ‘in‘)

38 print( ' YFHTHER: ', context.ins)

39

40

4 sql = "select  from cn_future_barld order by date, instrument; "

a2 barld_df = dai.queryisgl, filters={'date':[ previous_days_start, previous_days_end], ‘instrument': [context.ins] }).df{)
43 context.yesterday_close = barld_df.tail(1).close.values (8]
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nl_initialize bigquant_run(context

from bigtrader, finance. commission import PerOrder
context. set_conmission(PerOrder (buy_cost=8.8803, sell_cost=0.8008, min_cost=5))

context.close_pos_time = "14:58"
context.product = product

ml_before_trading_start_bigquant_run{context, dats):

current_dt_minute = context.current_dt.strftime('sH: ')
current_dt_day = context.current_dt.stritime( " sY-%n-sd’)

from datetime import datetime, timedelta
date_object = datetime, strptime(current_dt_day, ‘&Y-%m-d')
previous_days = date_sbject - timedelta{days=20}
previous_days_start = previous_days.strftime("sV-tm-td")
previous_days = date_sbject — timedelta(days=1)

previous_days_end = previous_days.strftime("s¥-%m-%d")

cn_future_dominant_df = dai.query("select & from cn_future_dominant
filters={'date’: [previous_days_start, previous_days_end],
dominant_contract = cn_future_dominant_df [*dominant].tail(1).values(2]

context.ins = deminant_contract

context. subscribe_bar([context.ins 1, '1n‘)
print{’ YFHTHEN: ', context.ins)

sql = "select » from cn_future_barld order by date, instrument;
barld_df = dai.query(sql, filte ‘date’:[ previous_days_start, previous_days_endl,
context.yesterday_close = barld_df.tail(1).close.values[a]
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‘product_code" : [context.product] }).df{)
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