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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 BHCE & £l 8 01, w] LUGE & B S0 (st ORI+
2. SELECT date, open, close, volume FROM cn_stock barld WHERE date BETWEEN
'2023-01-01' AND '2023-05-01' AND instrument = '000001.8Z' s& SQL #{#1j Mi& 5, SQL A&
A P a7 Bt A P B2 OB IR A VE 5, DAL 2 fHT SQL FF A CH3TEI %, A
I CPU/GPU etk SEB s itk e v 5
(1) SELECT iE/iEH %45
(2) date, open/close, volume 75 35 ()% ¥ 471
(1 date H#,
(2 open/close FoRTHEIFRLAMN bR LA, @8I KX =R SQL H1 1) LA RE
AR ATAETES, SCRMEF python BRI & LH T
(3) volume &5
(3) FROM FHT-45 % M IS e b 1l 2 A R i U4
(4) cn_stock_barld 5 JEEMHATHESIE £4
(5) WHERE date BETWEEN '2023-01-01' AND '2023-05-01' AND instrument =
'000001.SZ" %55 Fid Je#dls, WHERE 2 Ja & 51+
(1 date BETWEEN '2023-01-01' AND '2023-05-01' H #i 7€ 2023-01-01 Al
2023-05-01 [d]
(2) AND JH
(3 instrument ='000001.8Z' i ZEACA%A 000001.SZ
@ .SZ RFEZFMBZEAMIE%, SH N B, TG a5 2 R

(6) .df) KRN pandas DataFrame
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- A IETAM(RFP%?.IE 7
APl 8

rom bigtrader.utils, A collections inport N
9 from bigtrader.constant import v
10 n bigtrader. constant  inpo

11 m-joblib- im *

12 trom tqdm inport *

13 from bigmodule import M

14 import os
v AR 15 from IPython.display import clear_output as

Python

1 trading_date = os.environ.get("TRADING_DATE")
if trading_date

3 start_date = trading_date

4 end_date = trading_date

5 else:

6 start_date = '2024-88-01'

7 end_date = '2025-03-17"

8

9 product = "Ic"
10 sql = "select % from cn_future_barin order by date, instrunent"
11 barln 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

A& 1 & v

InvalidInputException Traceback (most recent call last)
Cell In(2], 1

lect * from cn_future_barlm order by date,instrument”
{;} = 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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= i def ml_initialize_bigquant_run(context):
" WREH, BALKBAEE : i
= BUREEHESA REF, B 5 from bigtrader, finance. conmission inport PerOrder
AEFTABFHEEN TR 3 context.set_commission(PerOrder (buy_cost=8.883, sell_cost=0.8888, min_cost=5))
@ Al ek mraesma w0 7 chtext.ciw;eJus_hme = "14:59"
@ A~ : =
F R BT 2 context.product = product
B, ERHFe; 18
PR NS 1
. 12
13 def ml_before_trading_start_bigquant_run(context, )e
THRIEE 14
15 current_dt_minute = context.current_dt.strftime( sH:w')
16 current_dt_day = context.current_dt.stritime( s%Y-%m-sd’)
v ERERR 17
s wETA 12 from datetime import datetime, timedelta
20 date_object = datetime. strptime(current_dt_day, '&Y-%m-d')
21
22
23 previous_days = date_sbject - timedelta{days=20}
24 previous_days_start = previous_days.strftime("sV-tm-td")
25
26 previous_days = date_object — timedelta(days=1)
27 previous_days_end = previous_days. strftime("%Y-%m-%d")
28
29
30 cn_future_dominant_df = dai.query("select + from cn_future_dominant order by date,instrument; ",
31 filters={'date’: [previous_days_start, previous_days_end], 'product_code': [context.product]}).df(}
32 dominant_contract = cn_future_dominant_df [*dominant].tail(1).values(2]
33
3 context. ins = dominant_contract
35
36
37 context. subscribe_bar( [context.ins 1, ‘1n‘)
38 print(’ 4FHTIHEK: ', context.ins)
39
a8
a1 sql = "select + from cn_future_barld -order by date, instrument;
42 barld_df = dai.query(sql, filters={‘date':[ previous days_start, previous days_end], ‘instrument': [context.ins] }).df()
{:«i& 43 context.yesterday_close = barld_df.tail(1).close.values (2]
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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):
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from datetime import datetime, timedelta
date_object = datetime, strptime(current_dt_day, ‘&Y-%m-d')
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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;
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context.yesterday_close = barld_df.tail(1).close.values[a]
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14:02:18.041265 NOTE ctptd.cpp:561 send_order[82]: Invake Send order(23036,5HFE,(b2601,1@1939.000000,'1,/0') ok reqid=63, order_key=53_1_-1536937811
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=31,CTP: AERE
14:02:18.083086 WARN ctptd.cpp: 1616 OnRspOrderinsert[172]: CTPTD[23036] rsp insert order [rb2601,'1,'0,1@1938.000000] failed Error=31CTP:BEFR, LS EE[10454.80]

14:03:14.564411 DEBUG strategy_context.cpp:1016 place_order[82]: Use limit price 1938.0000 for symbol='rb2601.5HF* MARKET order
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2025-12-03 14:03:08.658764 DBG: strategy_vars reporting pos_det={'instrument’: 'AP512.CZC’, 'exchange': 'CZCE', 'account_id': '94548bbe-87a-4295-bdB0-c6c4B639687b', ‘account_type': 1), 'initis

2025-12-03 14:03:08.658793 DBG: strategy_vars reporting pos_dct={'instrument’; 'AP601.CZC, ‘exchange*: 'CZCE!, 'account_id": * 7

b', ‘account_type': *1', 'initic

14:03:14.596867 INFO trade_engine.cpp: 1911 process_order_insert[82): order_req(23036,8,rb2601,'1,/0,1@1939.0000,'0',b06d 3d66-3ba1) order_key=54_1_-1536937811,error_data=31CTP @& TE

i —FH 7 A8 P = A

14:03:14.596547 WARN ctptd.cpp:1616 OnRspOrderinsert[172]: CTPTD[23036] rsp insert order [rb2601,1'/0},1@1939.000000] failed Error=31,CTP:REFE, KERSEE10454.80]
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14:03:14.554429 NOTE ctptd.cpp:561 send_order[82]: Inveke Send order(23036,5HFE,(b2601,1@1939.000000,'1'0') ok reqid=64, order_key=54_1_-1536937811

14:03:14.596861 INFO trade_engine.cpp:1911 process_order_insert[82): order_req(23036,9,/b2601,'1"/0),1@1939.0000,'0',b06d3d66-3ba1),order_key=54_1_-1536937811,error_data=31CTP:ERTFE
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