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3 import dai
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5 import-date
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9 from bigtrader.constant import Or pe
16 from bigtrader. constant import Direction 4
11 from joblib- import =
12 from tqdm import =
13 from bigmodule impart M
14 import os
15 from IPython.display import clear_output as

clear
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Traceback (most recent call last)
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import dai

df = dai.query("SELECT date, open/close, volume FROM cn_stock barld WHERE date
BETWEEN '2020-01-01' AND '2021-01-01" ").df()

df

1. dai.query /& DAL ECE G EWE RO, 0 AXE & BTG B o O -5
2. SELECT date, open, close, volume FROM cn_stock barld WHERE date BETWEEN
2023-01-01' AND '2023-05-01' AND instrument = '000001.SZ' s& SQL ¥4 M5 &, SQL &
A P fa7 Bt A P 0V OB IR A VE 5, DAL 2 fHT SQL FF A CHHTEI %, A
HIAL CPU/GPU Rt seiil s it fe v 5
(1) SELECT iHU/iEF£ds
(2) date, open/close, volume 7 35 ()% #5 471
(1 date H#,
(2 open/close FrnitHIFRLMN bR LAALANY, I8 RIERA SQL H 1 1] LLSLPLAE
AR ATAETESE, SCRMEF python BRI & LH T
(3 volume %25 &
(3) FROM H T4 R AR b i 2 22 AN 3R i B A e
(4) cn_stock_barld 5 JEEMHATHESIE £4
(5) WHERE date BETWEEN '2023-01-01' AND '2023-05-01' AND instrument =

'000001.SZ" %211t €%, WHERE 2 J& /& 514
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(1) date BETWEEN '2023-01-01' AND '2023-05-01' H #§ £ 2023-01-01 A
2023-05-01 [f]
(2) AND JFH
(3) instrument ='000001.SZ' i ZEARH5 4 000001.8Z
W .SZ REZHRERML G, SH N, “F6 I S R —5%
(6) .df() KfiR A% pandas DataFrame

5.3.2.2. 550518
BAEL (4550 # 3] AlStudio JF &5

REVAD=Nirll ¢ o 1 USR5S T FEAE R A5 5
2. FEMV S5 R P EAIRAT AT LA 3 B0 2 SRS 31 B SRS B 2 A 1 HEAT T AL 5
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| ° + 88 4 Markdown | [> 28 pEwY | TR = Xx® - & Python3.11.8
) SBRIEE- BAD H kR = Dy Dby B @
= MR E—TEENET, B 1 import pandas as
3 2 import numpy as np
& 3 import dai
4 import
® 5 import
6 from bigtrader, finance.conmission import
7
8 from bigtrader.utils.m ";g}‘l‘e‘gt__l‘o_nls_ import MumPyDeq
9 om bigtrader.constant import
16 t- import
11
12
13
14
v RS 15 from IPython.display import clear_output as
s WATH Pythan
1 trading_date = os.environ.get("TRADING DATE")
if trading date
3 start_date = trading_date
4 end_date = trading_date
5 else:
start_date = '2024-08-01'
7 end_date = '2025-83-17'
8
9 product = "IC*
18 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
BE1& v
InvalidInputException Traceback (most recent call last)
Cell In(2], line 11
9 produ "Ic"
10 sql = "select * from cn_future_barlm order by date,instrument”
{g} b = dai.query(sql, filters={'date':[start_date, end_datel, 'product_code': [product] }}.df()
12 barlm df_ds = dai.DataSource.write_bdb(barlm_df)
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o SRZE- S SRR >
= RS 2T EENET, = T T P T e
o AL def mi_initialize_bigquant_run(context):
5 WREH, BLUKBHEE 5 3
g BYEIEEIEIK: REF, B 5 from bigtrader, finance, conmission import PerOrder
AYKEFHEEN RNt 6 context.set_conmission(PerOrder(buy_cost=g.@003, sell cost=0.0@8, min_cost=5))
© AL A, BTSHNER B0 7 context. close_pos_time = "14:50"
@ : -
? mel 1 ETREHFNE g context.product = product
B, BT 10
SREARA N E R EENR 11
B, 12
13 def ml_before_trading_start_bigquant_run{context, }s
TR 14
15 current_dt_minute = context.current_dt.strftime( sH: ")
16 current_dt_day = context.current_dt,stritime( &y-%n-%d"')
v ERER 17
> BEATAE 1: from datetime import datetime, timedelta
20 date_object = datetime.strptime(current_dt_day, '&Y-%m-d')
21
22
23 previous_days = date_object - timedelta(days=2¢)
24 previous_days_start = previous_days.stritime("sV-tm-td")
25
26 previous_days = date_sbject - 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
35
36
37 context. subscribe_bar( [context.ins 1, ‘1n’)
38 print{’ ¥FTTMAN: ', context.ins)
39
4
41 sql = "select % from cn_future_barld order by date, instrument; "
4 barld_df = dai.query(sql, filters={'date':[ previous_days_start, previous_days_end], ‘instrument': [context.ins] }).df(}
{S"} 23 context.yesterday_close = barld_df.tail(1).close.values (8]
44
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PNt R © A (context)
ef mi_initialize_bigquant_run(context):
& NEER, BLLUREFBE : = KEARS
BYEIEEIEIK: REF, B 5 from bigtrader. finance. commission import PerOrder
AUFEFEENTHEME L 6 context.set_conmission(PerOrder(buy_cost=g.@003, sell cost=0.0@8, min_cost=5))
@ Al sk, BFsermmie, B0 7 context. close_pos_time = "14:50"
& -
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s ®ETA :2 from datetime import datetine, tinedelta
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21
22
23 previous_days = date_object - timedelta(days=20)
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33
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35
36
37 context. subscribe_bar( [context.ins 1, ‘1n’)
38 print{’ ¥FTTMAN: ', context.ins)
39
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41 sql = "select * from cn_future_barld order by date, instrument; "
4 barld_df = dai.query(sql, filters={'date':[ previous_days_start, previous_days_end], ‘instrument': [context.ins] }).df(}
éﬁ} 23 context.yesterday_close = barld_df.tail(1).close.values (8]
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14:02:18.084147 INFO trade_engine.cpp:1911 process_order_insert[B2): order_req(23036,9,rb2601,'1,0',1€1939.0000,'0',b06d3d66-3ba1),order_key=53_1_-1536937811,error_data=31CTP:ERFE
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14:03:14.554411 DEBUG strategy._context.cpp:1015 place_order[82]: Use limit price 1938.0000 for symbol='rb2601.5HF* MARKET order

14:03:14.5564412 DEBUG strategy_context.cpp:1084 place_order[82]: sending order_req=[23036,rb2601.5HF,

,1©1939.0000,'0',b06d3d66-3ba1]
14:03:14.554429 NOTE ctptd.cpp:561 send_order(82]: Invake Send order(23036,SHFE,rb2601,1@1939.000000,'1''0") ok reqid=64, order_key=54_1_-1536937811

2026-12-03 14:03:08.658669 DBG: strateqy_vars reporting cash_det={"account_id": * be-d87, b

b, 'account_type';

2026-12-03 14:03:08.658764 DBG: strategy_vars reporting pos_dct={'instrument': 'AP§12.CZC', 'exchange': 'CZCE', 'account_id": " 7 5-bai80-
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14:03:14.596861 INFO trade_engine.cpp: 1911 process_order_insert[82]: order_req(23036,9,rb2601,1",

14:03:14.596547 WARN ctptd.cpp:1616 OnRspOrderinsert[172]: CTPTD[23036] rsp insert order [rb2601,1''0},1@1938.000000] failed Error=31,CTR:#& TR, MBS HR(10454.80]
14:03:14.554411 DEBUG strategy._context.cpp:1015 place_order{82]: Use limit price 1939.0000 for symbol='rb2601.5HF' MARKET order

14:03:14.564412 DEBUG strategy_context.cpp:1084 place_order[82): sending order_req=[23036,rb2601.5HF,'1',0,1@1939.0000,0}b06d3d66-3ba1]

14:03:14.554429 NOTE ctptd.cpp:561 send_order[82]: Invake Send order(23036,5HFE,(b2601,1@1939.000000,'1,/0'} ok reqid=64, order_key=54_1_-1536937811
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14:03:14.596547 WARN ctptd.cpp:1616 OnRspOrderinsert(172): CTPTD[23036] rsp insert order [rb2601,'1''0,1@1938.000000] failed Error=31CTPEETR, iR ER[10454.80]
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