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# 7€ SCTE B R me R A, i A (BB A5 TR A & SRR stk DL SRR S H X 1agn
def sizestrgl(stkn, lagm):

# € X RE R
globalsizfac, sharpe, sizemean, sizestd, size

sizetrd = sizfac. sort _values(['month _x','size','btmr'], axis = 0, ascending=1[1,1,0]).
\ groupby('month _ x'). head(stkn). reset _ index( )

# RS A 585 A BT G b A9 RS AT N ] PT AL
sizesid = sizetrd['sid'][0: (84 — lagm) * stkn]
sizet = sizetrd['month _x'][ lagm * stkn: ]
sizeret = [ ]

for (x,y) in zip(sizesid, sizet):
# i a2 A5 H A R SR U o 38R , JE iU Y DataFrame

mr = sizfac[ (sizfac['month x'] = = y)&(sizfac['sid'] = =x)]. reset _ index()['ret']

# WCORAFAE R A B A, wOR Hol 45 R0 0, BIAECBT X H AR
if len(mr) = =0:
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PythonfZ F{XHG | |

sizeret. append(0)
else:
sizeret. append(mr[0])
size = pd. DataFrame( {'sid': sizesid, 'sizet': list(sizet), 'ret':sizeret})
sizerf = size. groupby('sizet'). mean()['ret']
sharpe = np. average(sizerf)/np. std(sizerf) * 12 % % 0.5
sizemean = np. average(sizerf)
sizestd = np. std(sizerf)
plt. plot(cumtrans(sizerf), label = 'size stk'+ str(stkn) +' lagmonth' + str(lagm))
plt. plot(cumtrans(avgret[lagm: ]), label = 'Average')
plt. legend(fontsize = 'x — small', loc = 'upper left')
plt. show()
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