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⽂章整合

Backtrader（⼗五）- Order订单 -
⾃定义Sizer类控制下单量

2022-01-26 22:29:10  【roy1126_】

简介

通过向cerebro传⼊⾃定义Sizer，修改buy/sell的执⾏逻辑，控制下单量等。

在⾃定义的Sizer类中，可以访问策略对象self.strategy，以及策略的经纪⾏对象self.strategy.brokerself.strategy.broker(self.brokerself.broker)，通
过broker可以访问仓位（self.broker.getposition(data)self.broker.getposition(data)）和市值(self.broker.getvalue()self.broker.getvalue())等信息.

在Sizer类中的 def _getsizing(self, comminfo, cash, data, isbuy):def _getsizing(self, comminfo, cash, data, isbuy): 
⽅法中，可通过其参数访问更多信息，包括佣⾦信息，现⾦，⾏情数据。

其中isbuy参数确定订单是买单还是卖单。该⽅法需要返回 intint类型表示下单量，如果返回 0。则不执⾏订单操作。

将⾃定义的Sizer注⼊Cerebro
有两种⽅法注⼊sizer到cerebro 
1、所有策略都会使⽤该Sizer

cerebrocerebro..addsizeraddsizer((LongOnlyLongOnly))    # 全部策略使⽤⾃定义sizer# 全部策略使⽤⾃定义sizer

2、按策略id设置Sizer，给不同的策略设置不同的Sizer

idx idx == cerebro cerebro..addstrategyaddstrategy((SmaCrossSmaCross))  
cerebrocerebro..addsizer_byidxaddsizer_byidx((idxidx,, maxRiskSizer maxRiskSizer))  

示例

'''⾃定义sizer''''''⾃定义sizer'''  
importimport math math

importimport backtrader  backtrader asas bt bt  
fromfrom feed  feed importimport feed feed
fromfrom logger  logger importimport lg lg

classclass  maxRiskSizermaxRiskSizer((btbt..SizerSizer))::  
    params     params ==  ((  
                (('risk''risk',,  0.030.03)),,
        ))

        defdef  __init____init__((selfself))::
                ifif self self..pp..risk risk >>  11  oror self self..pp..risk risk <<  00::
                        raiseraise ValueError ValueError((  
                                'The risk parameter is a percentage which must be enter as a float: e.g. 0.5''The risk parameter is a percentage which must be enter as a float: e.g. 0.5'  
                        ))  

        defdef  _getsizing_getsizing((selfself,, comminfo comminfo,, cash cash,, data data,, isbuy isbuy))::
                ifif isbuy isbuy::
            size             size == math math..floorfloor((  
                                ((cash cash ** self self..pp..riskrisk))  // data data[[00]]  
                        ))  

                elseelse::
            size             size == math math..floorfloor((  
                                ((cash cash ** self self..pp..riskrisk))  // data data[[00]]  
                        ))  **  --11  

                returnreturn size size
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classclass  LongOnlyLongOnly((btbt..SizerSizer))::
        '''⾃定义订单管理类 1、默认股数 100 2、不能做空 ''''''⾃定义订单管理类 1、默认股数 100 2、不能做空 '''  
    params     params ==  ((  
                (('stake''stake',,  100100)),,
        ))

        defdef  _getsizing_getsizing((selfself,, comminfo comminfo,, cash cash,, data data,, isbuy isbuy))::
                ifif isbuy isbuy::
                        returnreturn self self..pp..stakestake  
                # 处理卖单情况，先获取仓位对象# 处理卖单情况，先获取仓位对象
        position         position == self self..brokerbroker..getpositiongetposition((datadata))  
                # 返回卖单的下单量，防⽌形成做空# 返回卖单的下单量，防⽌形成做空
                returnreturn  minmin((selfself..pp..stakestake,, position position..sizesize))

classclass  SmaCrossSmaCross((btbt..StrategyStrategy))::
    params     params ==  ((  
                (('period''period',,  55)),,
        ))

        defdef  __init____init__((selfself))::
        self        self..move_average move_average == bt bt..indind..MovingAverageSimpleMovingAverageSimple((  
            self            self..datadata..closeclose,,  
            period            period==selfself..pp..periodperiod  
                ))
        self        self..crossover crossover == bt bt..indind..CrossOverCrossOver((  
            self            self..datadata..closeclose,,  
            self            self..move_averagemove_average  
                ))

        defdef  loglog((selfself,, txt txt,, dt dt==NoneNone))::
        dt         dt == dt  dt oror self self..datadata..datetimedatetime..datedate((00))  
                ifif  isinstanceisinstance((dtdt,,  floatfloat))::
            dt             dt == bt bt..num2datenum2date((dtdt))  
        lg        lg..infoinfo((
                        '%s, %s''%s, %s'  %%  ((dtdt..isoformatisoformat(()),, txt txt))  
                ))

        defdef  notify_ordernotify_order((selfself,, order order))::  
                ifif order order..status status inin  [[orderorder..SubmittedSubmitted,, order order..AcceptedAccepted]]::
                        returnreturn  
                ifif order order..status status inin  [[orderorder..CompletedCompleted]]::
                        ifif order order..isbuyisbuy(())::  
                self                self..loglog((f'买单执⾏， price f'买单执⾏， price {{  
            orderorder..executedexecuted..priceprice}}、size 、size {{
            orderorder..executedexecuted..sizesize}}''))
                        elifelif order order..issellissell(())::  
                self                self..loglog((f'卖单执⾏， price f'卖单执⾏， price {{  
            orderorder..executedexecuted..priceprice}}、size 、size {{
            orderorder..executedexecuted..sizesize}}''))

                elseelse::
            self            self..loglog((f'订单状态 f'订单状态 {{  
            orderorder..getstatusnamegetstatusname((orderorder..statusstatus))}}''))  

        defdef  notify_tradenotify_trade((selfself,, trade trade))::  
                ifif trade trade..isclosedisclosed::
            self            self..loglog((  
                                f'⽑收益 f'⽑收益 {{  
            tradetrade..pnlpnl}}, 扣佣后收益 , 扣佣后收益 {{
            tradetrade..pnlcommpnlcomm}}, 佣⾦ , 佣⾦ {{
            tradetrade..commissioncommission}}''
                        ))  

        defdef  nextnext((selfself))::
                ifif self self..crossover crossover >>  00::
            self            self..buybuy(())  
                ifif self self..crossover crossover <<  00::

ConvNeXt⽹络模型

未知轴的四元数变换

及从b到a

Socket笔记(⼀)

GameFi会是Polygo
吗？| Footprint Ana

2021 年 WAX 处在链
2022 年能否继续维
Footprint Analytics

游戏公会井喷，谁会

YGG？ | Footprint A

webStorage(浏览器

快到年底了，现在可

产品？

Redis实现分布式锁

数据库设计 3 个范式

数据库中主键、外键

JDBC，Statement、
PreparedStatement

零基础⾃学，谁说⾃

Fiddler 环境搭建及⼯

Jmeter 线程组/配置

830. 单调栈

⼒扣 167. 两数之和
数组

C基础(⼀)数据类型
符、语句

操作表DML相关语句

WPF 使⽤async aw
作

【蛇形填空】03

【七段码】 05

每周全球科技⼗⼤看

（2022.1.17-1.23）

【既约分数】 02

锅都不敢背，凭什么

⼲？

⼀⽂弄懂回归问题、

度下降与神经元模型

深度学习笔记》第 2
整理系列）

Mysql - - opérations

Mysql - - extraction 
dans le champ

科研踩坑：⻆度制三

乘上π/180

Recherche scientifi
dérivation de la fon
trigonométrique du 
d'angle doit être mu
180

Ctfhub - mot de pas

Pointeur de langage
bidimensionnel

Définition, entrée et
des chaînes

https://chowdera.com/2022/01/202201250223241340.html
https://chowdera.com/2022/01/202201250223288752.html
https://chowdera.com/2022/01/202201250223310403.html
https://chowdera.com/2022/01/202201250229086870.html
https://chowdera.com/2022/01/202201250229086911.html
https://chowdera.com/2022/01/202201250229086952.html
https://chowdera.com/2022/01/202201250229113025.html
https://chowdera.com/2022/01/202201262133363604.html
https://chowdera.com/2022/01/202201210457200013.html
https://chowdera.com/2022/01/202201262122287943.html
https://chowdera.com/2022/01/202201262122288199.html
https://chowdera.com/2022/01/202201262122288322.html
https://chowdera.com/2022/01/202201250229134111.html
https://chowdera.com/2022/01/202201250229158306.html
https://chowdera.com/2022/01/202201250229158347.html
https://chowdera.com/2022/01/202201250230163106.html
https://chowdera.com/2022/01/202201250230273788.html
https://chowdera.com/2022/01/202201250230311649.html
https://chowdera.com/2022/01/202201250230349380.html
https://chowdera.com/2022/01/202201250232141631.html
https://chowdera.com/2022/01/202201250232227966.html
https://chowdera.com/2022/01/202201250232227925.html
https://chowdera.com/2022/01/202201250233024385.html
https://chowdera.com/2022/01/202201250232228007.html
https://chowdera.com/2022/01/202201250233523359.html
https://chowdera.com/2022/01/202201250234032111.html
https://chowdera.com/2022/01/202201281709192212.html
https://chowdera.com/2022/01/202201281709524261.html
https://chowdera.com/2022/01/202201281711279759.html
https://chowdera.com/2022/01/202201281711280951.html
https://chowdera.com/2022/01/202201281711317003.html
https://chowdera.com/2022/01/202201281712024927.html
https://chowdera.com/2022/01/202201281712046008.html


2022/3/18 12:35 Backtrader（⼗五）- Order订单 - ⾃定义Sizer类控制下单量

https://chowdera.com/2022/01/202201250242513188.html 3/3

            self            self..closeclose(())  

ifif __name__  __name__ ====  '__main__''__main__'::
    cerebro     cerebro == bt bt..CerebroCerebro(())  
    cerebro    cerebro..adddataadddata((feedfeed))  
    idx     idx == cerebro cerebro..addstrategyaddstrategy((SmaCrossSmaCross))  
    cerebro    cerebro..brokerbroker..setcashsetcash((10000.010000.0))  
    cerebro    cerebro..brokerbroker..setcommissionsetcommission((0.0010.001))  
    cerebro    cerebro..brokerbroker..set_slippage_fixedset_slippage_fixed((0.050.05))  
        # cerebro.addsizer(LongOnly) # 全部策略使⽤⾃定义sizer# cerebro.addsizer(LongOnly) # 全部策略使⽤⾃定义sizer  
    cerebro    cerebro..addsizer_byidxaddsizer_byidx((idxidx,, maxRiskSizer maxRiskSizer))  
    lg    lg..warningwarning((f'初始市值 f'初始市值 {{
            cerebrocerebro..brokerbroker..get_valueget_value(())}}''))
    cerebro    cerebro..runrun((stdstatsstdstats==FalseFalse))  
    lg    lg..warningwarning((f'最终市值 f'最终市值 {{
            cerebrocerebro..brokerbroker..get_valueget_value(())}}''))

    cerebro    cerebro..plotplot(())  
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