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1 SR F I TE ARG

import pandas as pd

import numpy as np

import sqlite3

import warnings

import matplotlib

import matplotlib.pyplot as plt

warnings.filterwarnings('ignore")
font = {'family': 'Microsoft YaHei', 'weight': 'bold', 'size': '12'}
matplotlib.rc('font', **font)

# AN ECSVETE

df = pd.read_csv('4170425-maotai.csv', index_col=90)
df['date'] = pd.to_datetime(df[ 'date’'])

df = df.sort_values('date').reset_index(drop=True)

print(f'#UERTESERE: {df["date"].min().strftime("%Y-%m-%d")} ZE {df["date"].max().s
print(f'# {len(df)} %&iER\n')

print('#IEREISIT: ')

print(df.head())

print('\nEAFHiHER: )

print(df[['open', 'close', 'high', 'low', 'volume']].describe())



FOERTESEE: 2020-01-02 E 2023-07-10
H# 852 &idF

ERIST!
date open close high low volume code
0 2020-01-02 1022.186 1024.186 1039.246 1010.186 148099.0 600519

1
2
3

2020-01-03 1011.186 972.746 1011.186 971.086 130318.0 600519
2020-01-06  965.046 972.176 987.086 961.486 63414.0 600519
2020-01-07 971.686  988.716 993.186 970.586 47853.0 600519

4 2020-01-08 979.236  982.326 989.686 976.766  25008.0 600519

BARGriTH R

open close high low volume
count  852.000000 852.000000 852.000000 852.000000 852.000000
mean  1677.952669 1679.107951 1701.035146 1657.000134  35202.976526
std 285.914969  284.409359  289.229684  280.299248 17439.177680
min 879.186000 890.186000 904.866000 854.286000 12472.000000

25% 1590.254000 1591.280750 1615.546750 1571.211000  23517.250000
50% 1720.029000 1720.659000 1739.089000 1699.756500 30835.500000
75% 1862.697750 1862.111500 1882.179000 1838.656500 40818.250000
max 2499.191000 2512.211000 2539.091000 2396.211000 148099.000000

2. MR AM —— FERISQLite2iEE

conn = sqlite3.connect('liquor_stock.db")
df.to_sql('maotai_daily', conn, if_exists='replace', index=False)

# IWUFTFAE

df_check = pd.read_sql('SELECT * FROM maotai_daily LIMIT 5', conn)
print (' #IBEPEFMEVEEE (RI51T): ")

print(df_check)

conn.close()

HIEEPEAERVEUE (RI517):

A WNRO

A WNRO

date open close high low volume
2020-01-02 00:00:00 1022.186 1024.186 1039.246 1010.186 148099.0
2020-01-03 00:00:00 1011.186 972.746 1011.186 971.086 130318.0
2020-01-06 00:00:00 965.046 972.176 987.086 961.486 63414.0
2020-01-07 00:00:00 971.686 988.716 993.186 970.586 47853.0
2020-01-08 00:00:00 979.236 982.326 989.686 976.766  25008.0

code
600519
600519
600519
600519
600519

3. RN (BRA(EIRTE. REEE)

# MEHEE LN

conn = sqlite3.connect('liquor_stock.db")

df = pd.read_sql('SELECT * FROM maotai_daily', conn)
conn.close()



df['date'] = pd.to_datetime(df[ ‘date'])

print('REESIT: ')
print(df.isnull().sum())

# REEET (FiE7E)
df = df.fillna(method="+fill")

# FEELIE: EERGME 90 03 #BTICR
df = df[(df['open’'] > ©) & (df['close'] > @) & (df['high'] > @) & (df['low'] > 0)]
df = df.reset_index(drop=True)

print(f \nFMEFHIEE: {len(df)} F')
print('\nTAREBESHIHHAR: 1)
print(df[['open', 'close', 'high', 'low', 'volume']].describe())

RBESIT:
date 0
open 0
close 0
high 0
low 0
volume 0
code 0

dtype: int64

T IEEERE: 852 &

TR RSt :

open close high low volume
count 852.000000 852.000000 852.000000 852.000000 852.000000
mean 1677.952669 1679.107951 1701.035146 1657.000134 35202.976526
std 285.914969 284.409359 289.229684 280.299248 17439.177680
min 879.186000 890.186000 904.866000  854.286000 12472.000000

25% 15960.254000 1591.280750 1615.546750 1571.211000  23517.250000
50% 1720.029000 1720.659000 1739.089000 1699.756500  30835.500000
75% 1862.697750 1862.111500 1882.179000 1838.656500  40818.250000
max 2499.191000 2512.211000 2539.091000 2396.211000 148099.000000

4. RN EB SR ERT WL
fig, axes = plt.subplots(2, 1, figsize=(14, 8), sharex=True)

# WENES

axes[0].plot(df['date'], df['close'], label="UTE', color='crimson', linewidth=1.
axes[0].set_title('5iMNFE (600519) WERMNEE")

axes[0].set_ylabel('#M1& (5t) ')

axes[0].legend()

axes[0].grid(True, alpha=90.3)

# BXE
axes[1l].bar(df["'date'], df['volume'], color='steelblue', alpha=0.7)

axes[1].set_title('FiXE
axes[1].set_ylabel('F3ZE (F) ')



axes[1].set_xlabel('HEA")
axes[1].grid(True, alpha=0.3)

plt.tight_layout()
plt.show()
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5. HimRS RO

# ITEHKZE
df['daily_return'] = df['close’'].pct_change()

# ItEE e E
df['cumulative_return'] = (1 + df['daily_return']).cumprod() - 1

fig, axes = plt.subplots(2, 1, figsize=(14, 8))

# Atz
axes[0].plot(df['date'], df['daily return'], color='teal', linewidth=0.8)
axes[@].axhline(y=0, color='black', linestyle='--', linewidth=0.5)

axes[0].set_title('TaMFE BHUWK@ZE')
axes[0].set_ylabel(' HUIZE")
axes[0@].grid(True, alpha=0.3)

# FitEEER

axes[1].plot(df['date'], df['cumulative_return'], color='darkorange', linewidth=1.5
axes[1].set_title('SMFE Bitla=mZ")

axes[1].set_ylabel(' BitWizmE")

axes[1].set_xlabel('HEHE")

axes[1].grid(True, alpha=0.3)

plt.tight_layout()
plt.show()



print(f'
print(f’
print(f’

B RITUNEEZ: {df["cumulative_return"].iloc[-1]*100:.2f}%")
HUREZZEIYE: {df["daily_return"].mean()*100:.4f}%")
H@mEINEE: {df["daily_return"].std()*100:.4f}%")
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6. altdze (MA) SRSHARISHR

# IHEL94

df[ 'MAS5"

] = df['close’'].rolling(window=5) .mean()

df[ 'MA10'] = df['close'].rolling(window=10).mean()
df[ 'MA20'] = df['close'].rolling(window=20).mean()

# 11ERSI (14H)

delta =
gain = d
loss = (
avg_gain
avg_loss
rs = avg
df['RSI"

# 2E
fig, axe

# FEL:
axes[0].
axes[0].
axes[0].
axes[0].
axes[0].
axes[0].
axes[0].

df['close'].diff()
elta.where(delta > 0, 0)
-delta).where(delta < 0, 0)
= gain.rolling(window=14).mean()
= loss.rolling(window=14).mean()
_gain / avg_loss
] =100 - (100 / (1 + rs))

s = plt.subplots(3, 1, figsize=(14, 12), sharex=True)

BRI 5194

plot(df['date'], df['close'], label='UKZEf ', linewidth=1.5)
plot(df['date'], df['MA5'], label='MA5', linewidth=1)
plot(df['date'], df['MA10'], label="MA10', linewidth=1)
plot(df['date'], df['MA20'], label="MA20', linewidth=1)
set_title('TwMNFE BRNSI94%")

set_ylabel('#1& (Gt) ')

legend()

2023-07



axes[9]

# FER2:
.bar(df['date'], df['volume'], color='steelblue', alpha=0.7)

axes[1]
axes[1]
axes[1]
axes[1]

# FE3:
axes[2].
.axhline(y=70, color='r', linestyle='--', alpha=0.5, label='{#B¥E%(70)")
.axhline(y=30, color='g', linestyle='--', alpha=0.5, label='{#83E%4(30)")
.set_title('RSIFEIR")

.set_ylabel('RSI")

.set_xlabel('HHR")

.legend()

.grid(True, alpha=0.3)

axes[2]
axes[2]
axes[2]
axes[2]
axes[2]
axes[2]
axes[2]

.grid(True, alpha=0.3)

HXE

P —N]

.set_title(' =
.set_ylabel('HXE (F) ')
.grid(True, alpha=0.3)

RSI
plot(df['date'], df['RSI'], label='RSI(14)', color='purple', linewidth=1.5)

plt.tight_layout()
plt.show()
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