1. BIFENX
1.1 BFENX

EFENBMMEI:
s EXEFERY, ERSMEFIAHRTF

def MA(close):
return Mean(close, 5) / close;

o TEHEENX, NOREAEN Afactor_calc:

def get_kline_fields(task_info):
pass

### RGN R
def factor_calc(task_info):
get_kline_fields(task_info)

1.1.2 EREFNE
ALERIRTIRMISHE T, REHTR TR

def swMean(close):
return TS_MEAN(close,5)/close;

ERCEEHTS_MEANAERIEF, FxRainBiYE.
RURMNERE RO NERETF. #EEF. BFEF. HFEIEIEFIEAEREEF.

1.1.2.1 TEREHEF
e ADD_CONST(x, €)
o B
x: tnE/AE/AEME, oing. WxRETTEREANRIFRE,
MUL_CONST(X, c)
o Bl
x: inE/ME/FEM, cirg. SIxRHNTERENFRAGHRE,
ADD(x, y)
o B
x: irE/BE/REN, v iRENEMKERRNRESRER. XxFlyRAITTERMFRE,
SUB(X, y)
o &¥:
x: tRE/AE/AEM, v irESEMXKERENRESER. FTiREREXFIyRIZE,
MUL(X, y)
o B
x: irE/E/FEN, v irENETIXKERRNRESRENR. FrEEibiRBEXFIyRIF,
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UIVIX, Y)
o B
x: FRE/ME/AEME, v irBEETIXKERRNEESRER., REXFyhTTEAORERAYE
R,

LOG(x)
o ¥
x: tnE/ A E/AUENS /B, SKxEIBRAXIE (LIEEeNR) .
EXP(x)
o S
x: R/ A E/AUENS /B, REefIxRTT. e B—1MEE, 732.71828,
SQRT(x)
o S
x: tne/ M2/, iTExPENTENFELR,
SQUARE(x)
o ¥
x: trE/ M E/AUERS 4EME. REIXEIFS.
SIN(X)
o S¥:
x: FhE/ M2/, REIXAIIEZ,
COS(x)
o ¥
x: tnE/AE/FEE., REXAIRZ.
NEG(X)
o S

x: tRE/ IR /IERS /1. IREXEIEREL.
RECIPROCAL(x)

o ¥
x: tne/ /A, REIXAVEIZL.
SIGN(x)
o S
x: tne/ M2/, REXREGRS, [EHRE, 0REO, HHIRE-1,
ABS(x)
o B
x: tRE/AIE/EUERS /4. IREXALERIE.
SIGMOID(X)
o S

x: iR/ EIE/5EME, XIMsigmoidBiEREL, REI1/(1+exp(-1*x)),
HARDSIGMOID(x)
o B
x: frE/ME/5EM. XIRihardsigmoid#iERREL, REIMin(max((x+3)\6, 0), 1),
LEAKYRELU(x, a)

o B
X: frE/ME/5EM, atrE/M2/5F, XIRleakyreluiEREL, REImMax(x, 0) + a*min(x,0).



GELU(x)

o B

x: frE/EE. XMgeluElEmREL, REIx* (B9EN0, REENRIESSHRRITEERE

BIE) .

1.1.2.2 BEmiEEEF

XS_CUTQUARTILE(x, a)
o B
x:[@E, a: USNEE=E: 1.5, 2.0, 2.5, 3.0, RAMNSMEGENEIER FHIEEHE.
XS_CUTZSCORE(x, a):
o Bl
x: B8, a:[USAEEfEEL: 1.5, 2.0, 2.5, 3.0, KFzscorejkhiEIEE FAIEEHE.
RANK_PCT(x, ascending=True):
o B
x: irE/BE, #EEDAE.
XS_REGRES(X, y, intercept=True)
o S
x: 5EpF/7edE, y: MR, BE Ly FE—TE& MR PR E.
Xxs_sortreverse(x, n, mode)
o B
x: @&, n:tx&, mode: 0-Blim, 1-/5k, 2-Min. xEERY/fEnEXIRASRLA-1,
XS_zscorereverse(x, n, mode):

o B

x: @8, n:#xE, mode: 0-Fllm, 1-fRi, 2-Fim, xEE/EXT/INFEHEXIMAISRLL-1.

Xs_grouping_sortreverse(x, y, n, mode)

o S

x:[&, y:[AE, n:ixE, mode: 0-Blim, 1-Fim, 2-Fim. YENER/EnBXIRAIXRLL-1.

Xs_grouping_zscorereverse(x, y, a, mode)

o B

x: @&, y: A8, a:1.5, 2.0, 2.5, 3.0, mode: O-Filim, 1-Fik, 2-Fim, yEEAEALT//)

FEHEXSNAIXGRLA-1,

1.1.23 BFEEEF

TS_CUTQUARTILE(x, igr_scale)
o B
x: (&, igr_scale: 1.5, 2.0, 2.5, 3.0, RANSUEENRRSFT EREN _ LAERHE.
TS_CUTZSCORE(x, std_scale)
o B
x: @&, std_scale: 1.5, 2.0, 2.5, 3.0, KMzscoreitRiEIRFEY BEO_ LHERHE.,
TS_DELAY(x, n)

o B

x: EE/FEM/ZR, n: FNESE, — B, BTRERRTHREANERS RS, BAR. i

[EFFUREENER,
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o XF X FHIB—I TR, ItE Xi-Xi-n, NULLBERS5ItE,
EXEAE, RE—MEE X PR TRZENRE,
X2, Rt T EAE, RE—MNS X SEERAIER.
EXER, ESRRT RS, RE—MNS X THEEEMERRER.
e TS_DELTAS(x, n)
o B
x: BB/, n: ENESH, —EY, BTRERRTHREENERS R, BAR1. &
[EFFIRINERZES

o WF XHFHIB—ITE, HEXi-Xi-n, NULLEFRSSITE,
& XE[E, RE—MEE X PN THEZENEE,
=X 258, A8y EATE, RE—N5 X £EERER.
EXRR, EBRHTEATE, RE—N5S X T EFEEHERNE.
e TS_PCTCHANGE(x, n)

o B
x: [/ EM/AR, n: BESH, B8, BTECHE X PR N TRERE DRIt EER
., BAMER 1.
THTERNTRZERWEZICELE, BT X PRE—1 TR, it& (Xi/Xi-n) -1,
e TS_ROLLRANK(x, d, ascending=True)

o B
x: AE/FE/ER, dRNENEONKE, XFETF 2 fEER, ascending: fiKE, FaE
BIEFAFHERF. BOAMER true,
Ra)dHRYDEL
e TS_ROLLZSCORE(x, d)
o Bl
x: FIE/EM/ER, d F2ReBONKE., KTF5T 2 iEREE,
RohdHMIZ(E.
e TS_ROLLCORR(x, y, window)
o B
x: [ME/FEME/3R, yv: [AIE/5ERE/ZR, window: RBshEORIKE., AFET 2 (UIERE,
xFly iRaf) d BAGHEXFREL.
e TS_RANKCORR(X, y, window)
o B
x: /B4R, v: ME/4EM/R, window: RRBHBEONKE. XATET 2 IEEH,
xFlyRaNd BEYRK(SpearmaniBX 5 EL
e TS_COVARIANCE(X, y, window)
o B
x: [AIE/FEM4/ER, y: 82/, window: RNBMNEORKE, KFET 2 AUIEEE,
xFy:Red BRI ZE.
o TS_MAX(x, d)
o ¥
x: [AIE/F /AR, d F2rReEBEONKE. KTF5T 2 FEREE,
RohdHERKX(E,
e TS_MIN(x, d)



o B
x: BE/AEME/R, d FRBHEOMKE
ZREhdAR/IVE,
TS_SUM(x, d)

o S
x: BE/4EM/R, d: ®reEONKE
RENdEZ .
TS_MEAN(x, d)
o ¥
x: ME/AEM/ZR, d JREBEONKE
RadBI9E
TS_MEDIAN(X, d)
o B
x: ME/AEM/AR, J FRBSEOMKE
Rand B,
TS_VAR(X, d)
o ¥
x: WE/EM/AR, d JREBEONKE
RHdESE.
TS_STDDEV(X, d)
o S
x: WE/fEM/AR, d ZREBEONKE
REdBNEE,
TS_AVGDEV(X, d)
o S
x: ME/AEM/ZR, d JRENBEONKE
RdBFRE.
TS_KURT(x, d)
o B
x: [EB/4EM/R, d: FBEONKE
RENAHIERE.
TS_SKEW(x, d)
o ¥
x: ME/AEM/ZR, d ZRETBEONKE
RHdBRE.
TS_ARGMAX(X, d)
o B
x: ME/AER/AR, J BRBEOMNKE
REdHRAEZRS BREA,
TS_ARGMIN(x, d)
o ¥
x: WE/AEM/AR, d ZRESBEONKE
RENdBRAENZRS BREA,
TS_DECAY_LINEAR_MEAN(x, d)

. KFET 2 NIEEE,

o RTFET 2 HIERE,

o KFFTF 2 IERE,

o KFET 2 OIERE,

o KFETF 2 IERE,

o KFET 2 NIEEE,

. KFET 2 NIEEE,

o RATFET 2 HIERE,

o KFFT 2 NIERE,

o KFHETF 2 IERE,

o RFETF 2 IERE,



o B
x: BE/AEME/R, d: BRBDIEOMNKE, XFTET 2 RUEEH,
RENd BIRETRIZRS WE AN EKIYE.
TS_ROOLWEIGHTED_MEAN(X, y, d)

o B
x: ME/AEM/ZR, v MEAEN/ZR, JdRNEBONKE. KFEF 2 (IIERL,
AdBF, LIF—HRyAE, kxd9E.
TS_REGBETA(X, y, d)
o S
x: WE/AEM/ER, v BEAEN/R, d®RRNESBEONKE. KFETF 2 (IIERL,
RadBF, y3IxFFR—TTEMEEITFRIRIER,
TS_REGALPHA(X, y, d)
o ¥
x: ME/FEM/ER, v: ME/AEME/ZR, dRNENBONKE. KFETF 2 ERL,
RENdBF, yXIxFFR—ITE M EFRIEEE.
TS_REGRES(X, y, d)
o ¥
x: ME/AEM/ER, v ME/AEME/ZR, dRNEBONKE. KFETF 2 (ERL,
RadBS, yXIxFHRE—ITE MR RRIA—HARE.

1.1.2.4 BEEEF

e TS_ASCSORTCUT(seqa, window, n, mode)

o B¥:
seqa: [HE/4EE/FK, window: FRigsh&EORKE, 10, 15..,60,n:1,2,...,10,
mode: 1-{]EIEBHDKseqaz#l, 2-2FFseqaZz FlREIEIER D BIseqazFl, 3-TIEIERSD
seqadell-1/eBEkERFFseqaz .
wZaiwindowBH, Eseqaiz/ \MINKIDEIH K.
e TS_DECSORTCUT(seqa, window, n, mode)

o B
seqa: [FI2/4BFF/Z, window: R~BmIEORNKE, 10, 15..,60,n:1,2,..,10,
mode: 1-7J&[EBoKseqazfl, 2-2FFFseqaZfIiRETIEEBDAIseqazFl, 3-TIEIERS
seqadell-1/eBEkEeFFlseqazfll.
wawindowHA, Eseqalm KAEINKIIEIH K.
e TS_ASCZSORTCUT(seqa, window, a, mode)

o B
seqa: [AIE/#EFF/3R, window: FnEaIEOMHKE. 10, 15..,60, a: 1.5,2.0,2.5,3.0,
mode: 1-{JEEBHSKseqaz#l, 2-2FFFseqaZfIREIEIER D Iseqazfl, 3-TIZEIEESS
seqadRlA-1 5Bk EFFseqaz .,
RZsfiwindowHHR, EseqafIz(B/\TF-afIRTEIEILESR; EAEE, WHseqamz/ IR,
e TS_DECZSORTCUT(sega, window, a, mode)

o B¥:
seqa: ME/fEFF/Z, window: T aaEORHKE, 10, 15..,60, a:1.5,2.0,2.5,3.0,
mode: 1-{JEIEBHDKseqaz#l, 2-EFFseqaz FIREVIEIEB D BseqazFl, 3-TIEIERD
seqadell-1lEBEREFFseqaz .
BohwindowBHH, Eseqaf¥z{EXFaRIREIEILSK,; EAFE, WlHseqaiz KRR,
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e TS_GROUPING_ASCSORTCUT(seqa, segb, window, n, mode)

o B¥:
seqa: ME/FE4/&, seqb: [A=/4EFF/3&, window: FNBHEOMKE. 10, 15..60, n:
1,2,..,10,
mode: 1-{JEIEBDHKseqazFl, 2-2FFFseqazfliRENIEIEBR D Iseqazfl, 3-TIEIERS
seqadell-1lEBEREFFseqaz .
wawindowHA, Eseqb&/NINKIIEIHK.
e TS_GROUPING_DECSORTCUT(seqa, segb, window, n, mode)
o B¥:
seqa: RI=/FEfF/ZR, seqb: M=E/FERE/ZER, window: ¥BEIEOANKE. 10, 15..60, n:
1,2,..,10,
mode: 1-{JEEBDHKseqazFl, 2-2FFFseqaZ fliREIEIEBR D Iseqazfl, 3-TIEIERS
seqasflA-1/aEREFFseqaz .
BowindowHH, Eseqbi&R ARINKIIEILEK.
e TS_GROUPING_ASCZSORTCUT(seqga, segb, window, a, mode)

o B

seqa: [AI=/FEfF/ZR, seqb: M=E/FEFE/ZER, window: ¥NBEIEOANKE. 10, 15..60, a:
1.5,2.0,2.5,3.0,
mode: 1-{]EIEBD Kseqaz#l, 2-EFFseqaz FUREIEIER D EseqazFl, 3-TIEIERD
seqadell-1/eBkEeFFlseqazfll.
#awindow B, EseqbRVz{E/NF-aRIRTENIEILSE; EARFE, WIEIHseqbi/ I
X

e TS_GROUPING_DECZSORTCUT(seqa, segb, window, a, mode)

o B
seqa: ME/EFE/R, seqb: [A=/4EFF/3&, window: FNBHEOMNKE. 10, 15..,60, a:
1.5,2.0,2.5,3.0,
mode: 1-4JJEI#RpKseqaz#l, 2-2FFIseqaZz IEEIERR D Hseqaz#l, 3-TIEERS
seqadell-1lEBEREFFseqaz .
BofiwindowHH, EseqbfzBEXFamIRTEIIEIHER, EAFE, WIEIHseqbHZ AKX

1.1.2.5 BRIBIREEF

e MA(x, timeperiod=30, matype=0)

o Bl
x: [M&/5EfE/Zk, timeperiod: K&, EIA30, matype: 0-sma,1-ema,2-wma,3-dema,4-
tema,5-trima,6-kama,7-(mama),8-t3, EXiAAO0,
Boh .

e EMA(X, timeperiod=30, warmup=False)

o B
x: [I2/4B0F/3%, timeperiod: <&, BIA30, warmup: BAiAJHfalse, BIitELERAVE]
timeperiod-1 MNTERATE. HHtrue, NERMETtimeperiod-17TREGHITHEEH.
EEREENF1Y.,
o WMA(x, timeperiod=30):

o B
x: [ME/5604/Z, timeperiod: K&, ZAIA30,
BN,

e SMA(x, timeperiod=30)
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o S
x: [M&E/5EfE/Z, timeperiod: K&, EAA30,
BRI,
e DEMA(x, timeperiod=30)
o B
x: [2/4EE/3R, timeperiod: &, ZAIA30,
WEEERohTY,

e KAMA(x, timeperiod=30)

o B
x: [AI8/580F/3, timeperiod: <&, BAIA30,
EREBBNZEFL,
e MMAX(x, timeperiod=30)

o B
x: [A182/460F/%%, timeperiod: <&, BAIA30,
FREKE (LUTENMENEKESE) igaIBE0RNITE x TRIVRKXE.
e MIDPOINT(x, timeperiod=14)

o B¥:
x: [12/4BMF/3%, timeperiod: <&, BXiA14,
FEEKE (LITENEEREIKESSE) NEmiE0ORITE x RSN EF&RIVMERITFY
B.
e MIDPRICE(high, low, timeperiod=14)

o B¥:
high: &x=it, trE/[A=/3E%F, low: RIEM, TrE/ME/FEFE, timeperiod: KE, BAiA14,
FAEEKE (LTEMSEMEKESE) 18siE0ORItEhighF5FllowFsIgR/IMERIFE
98,
e AROONOSC(high, low, timeperiod=14)

o S
high: &=, rE/ME/3EE, low: RIEMN, xE/ME/4EME, timeperiod: KE, BKiIA14.
FATEKE (UTRMEHREHKESE) B8sEORMAEESIER.

def WILLR(high, low, close, timeperiod=14)
- B
high: &z, nE/ME/4EME, low: &EMN, trE/ME/4EMF, timeperiod: KE, BIA14,
HEERE (LTRNMERERESE) RBHELRERSR RrhzBETEIsEEE.

e CCl(high, low, close, timeperiod=14)

o B
high: &&fft, TRE/A2/%EM, low: RIEM, TRE/RE/FEM, close: W&, RE/ME/E
f%, timeperiod: &K, EAIA14,
EEERKE (LTEMEHEKESRE) NigsiEORISER NERNESEEBHIER
e ADX(high, low, close, timeperiod=14)

o S
high: &I, Tr2/RE/FEME, low: &K, TRE/ME/FEME, close: WEM, trE/FIE/KE
f&, timeperiod: K&, EA14,
FELEERKE (LIt EENEKESSR) NigshBE0RIgES8ER, EinfEE =%



MIERZHEE,

e MFI(high, low, close, volume, timeperiod=14)

o S
high: =&, n2/RE/EM, low: &EM, RE/ME/4EME, close: WEM, trE/FIE/KE
B, volume: B E, tnE/ME/EM, timeperiod: KE, BAIA14,
FEERKE (LUtEMENEKESR) NEsBORNREREER, RIHZNETE
A,

e NATR(high, low, close, timeperiod=14)

o B
high: &x=fft, rE/ME/3EEF, low: &IEMN, mE/ME/FEMEF, close: W&, IrE/ME/E
&, timeperiod: K&, EXA14,
FEEKE (LLmENMERNEKESE) NEsE0ORIE—iRaEESE.

e BETA(x, y, timeperiod=5)

o B¥:
x: FnB/BE/EME, v: FrE/[M8/5EM, timeperiod: &K, BAIAS,
NEBERY, LERKERENEOREXYIRENER.
e LINEARREG_ANGLE(x, timeperiod=14)

o S
x: trE/[A8/4EME, timeperiod: K&, EiA14,
HEKENBIEORXENEEZE, F51,...timeperiod IBEEMLMERIFHE.

e LINEARREG_INTERCEPT(x, timeperiod=14)

o S
x: tRE/[AB/4EME, timeperiod: K&, Ei14,
BEKENBIEONXEAETE, F51,...timeperiod IBZEAIZ 4 EITEEE.

e |INEARREG_SLOPE(x, timeperiod=14)

o B
x: tre/EE/4E0E, timeperiod: <, BAiA14,
BERKENBNBEORXENEZE, F51,...timeperiod I BEEAILMEEITRIZ,

e EWMA(x, com=None, span=None, half_life=None, alpha=None,
min_periods=0, adjust=True, ignore_na=False)

o B
x: trE2/ME/5EME,; com B—1MATET 0 fEERRE, FTr&lD,; span B—1PMATET
1 EERRE, TREE;
halfLife — AT 0 ROEERIRE, Fr¥E=H; alpha 21 (0,1] ZERNZERE, FrnFE
BREL
minPeriods 2—MNEE%, FREOFRIR/IINERE, FKIMERNO; adjust 2—Ma/R(E, &
TEBBRUTTEMN BN RAZERF. KIMES true;
ignoreNA 2—Mh/R(E, FntEINERZEEZEE NULL B, EIMEA false, BIAZHEE

NULL {&,
IR[E] x BFEENIAFBENTIE. 1ZREWIERE com, span, halfLife, alpha PO NSEHPH—
AN

I o

e ATR(high, low, close, d)



o B¥:
high: &=, RE/ME/5E, low: &N, TRE/ME/ERE, close: &N, RE/ME/E
BE, d:KE.
FELEEKE UnEMENEKESE) NEsBOREEERKE LRI HEE) Nis
HEAOR, HEESKIE(| &SN-SEN |70 | =S0-FE | 7 | FEl-&R0 | IR KE)AIEEL

Ba¥,
e MACD(x, fastperiod=12, slowperiod=26, signalperiod=9)
o B
X: trE/ME/5EE, fastperiod: BAiN12, slowperiod: EXIA26, signalperiod: BAIA9.
FEBHT,

2. BFitE

AJLAEIS calc_factoriRE kit BB EFOHrhENXIEFE

#ENBRHE
from onequant.factor.factor_cal import calc_factor

calc_factor(market_code, factor_name, frequency, start_time, end_time)

28
* market_code: BRE(FBFIZE
e factor_name: FHFLr5
o frequency: [EHH
e start_time: FFEAHHE (B1E)
e end_time: £55RHER (AFE])

3. BlFs3th

3.1 2%

#EN R HE
from onequant.factor.factor_analyzer import FactorAnalyzer

#HNRHE

FactorAnalyzer(factor, prices, groupby=None, weights=1.0,
quantiles=None, bins=None, periods=(1, 5, 10),
binning_by_group=False, max_loss=0.25, zero_aware=False)

e factor:

RFHE, TTEANRHSEEAYE
o DataFrame, index JIHER, columns J93&r=, values IEFHIE
o Series, index ABEFFIZEAY Multiindex, values ARFHIE

e prices:

BT ERF TSN SR, TRmARTERE

o DataFrame, index J9HE], columns A=, MSEHELIE SR F ORI ERIAREINE
HAER T TP AERACTREREREL.
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o function, IANZSEN securities, start_date, end_date, count, REWERNIEEUER
DataFrame
groupby :
SEEIE, BIAI None, ATEIAN=FHEERYE

o pd.DataFrame, index AHER, columns A&F=, AEBNETEXIDE.

o dict, &rE-oEMETRIFE. ANR(ERE T dict, NBREDEMEITEER/ MY RN {FIFAZS.

o function, BINSES securities, start_date, end_date, REIENDEEIEL DataFrame &
dict

weights :

WEHIE, BIAA 1, TmA=FSEERE
o pd.DataFrame, index AHHE, columns A&EF=, ABNEFERINE.
o dict, BrF-NEMETAIZE. WIRER 7 dict, MRENEMSIEEE NI EERRIREAZ.
o function, INZSEL securities, start_date, end_date, REHEINEEIEAY DataFrame
g dict
binning_by_group :
bool2RBY, NERA True, NNBNMADBITESDAEL, ZAS False,
ERTEAHEEEES M LETHREANER. MRESHTOHEITINFHNES, ERIFIRES

True,

quantiles :

AV int or sequence[float], ZRIAJI None

PRI 45 B AR FHE AN T EH B SRR, SRS,
ffI4n [o, .10, .5, .90, 1.] & [.05, .5, .95]

'quantiles' #1 'bins' BEREEE— 14 None

bins :

KAV int or sequencelfloat], EKIAJ9 None

FEEFHEPERNFSR RREFE) XENSESOFERFS, RIFAYISNKEEE.
a0 [-4, -2, -0.5, 0, 10]

'quantiles' #1 'bins' BEREEE— 14 None

periods :

A1 int or sequencelint],

TERERAYEAEL, BUAK (1,5, 10)

max_loss :

A float, BAIAM 0.25, AFHNEFEFEHIENSRAESLL (0.00 E 1.00),

TR NEFZRS PRI B £#NiH T DataFrame ZR5|FRITIEEL
EFEARASFERE (FIa0 NaN), iRBRERERINMSEERIT BB EHERNTHAKE,
HERADEEY, E TS SEREFEUE.

128 max_loss = 0 LU= LSSk

zero_aware :

2R bool, BRIAJ False, WIERATrue, N BIAERRFHETESNEL.
ERTENESREHBSRIEENRENS RENER.



3.2 EFtrAPI
3.2.1 EFHEISESHr

create_summary_tear_sheet(demeaned=False, group_adjust=False)

S
demeaned:
- True: SEHEFREEDEKREERFRETER
- False: A7 WEZHR
group_adjust:
- True: FATU S A AR KBS KEE FIEER
- False: R FIER 2R

3.2.2 HFWsm ot

create_returns_tear_sheet(demeaned=False, group_adjust=False, by_group=False)

S
demeaned:
- True: (FRBEUCEITE RS EEKRZHFIANETHERENZIZBweightFlFREINR
A919(8)

- False: MR s
group_adjust:
- True: ERITI M ERWEITTERAE (T EEIASRE RS MTUREK R
weightF I ENIRATISE)
- False: AMERITI MR
by_group:
- True: BT ARSI E
- False: REETIAIS S EFIKERE

3.23FFIC ot

create_information_tear_sheet(group_adjust=False, by_group=False)

5k
group_adjust:
- True: fERITAL Y (TALKEEIA R RS B & MT LRSS ERRweightBI LB HINIRAY
1I(E)
- False: AMERITIL 4R
by_group:
- True: BT BEEHER(IOE
- False: BIR EfERHER(IOE
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3.2.4 EFRF RS

create_turnover_tear_sheet(turnover_periods=None)

2
turnover_periods: V& EEA

3.2.5 EFilgE ot

create_event_returns_tear_sheet(avgretplot=(5, 15), demeaned=False,
group_adjust=False, std_bar=False)

2
avgretplot: tuple EFFTMAIFREL
(LRI ERIREL THERFKAIRED
demeaned:
- True: EAEHKE@ITERRE EHEREEIANEE8 A mEREREZRweightF I E MR
HI5(E)
- False: AsEFR B8
group_adjust:
- True: ERITI ML ERWEITTE SRR (TIEEIA SR E RS MTU R R RER
weightF I ENIRATSE)
- False: AMERTI AL /EAMES
std_bar:
- True: BIRtREE
- False: RBimEE

3.2.5 25t

create_full_tear_sheet(demeaned=False, group_adjust=False, by_group=False,
turnover_periods=None, avgretplot=(5, 15), std_bar=False)

S8
demeaned:
- True: BN RITERRKE EHERSHIANESHrEREKREERweightd I E NN
A9tSE)

- False: M R s
group_adjust:

- True: ERITI PRI EITE R (TWKESIANRERS MTIRER R

weightZl| A EMNAYIS(E)

- False: AMERITI MR EE
by_group:

- True: BT AIR D (AW E

- False: AEETIAIS AR E
turnover_periods: JEEHE
avgretplot: tuple BEFFTAIFREL

-(HET ERIREL THERFKAIRED
std_bar:
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- True: B ~fEE
- False: REREE

3.3 &RHIER
3.3.1 BFIER

plot_returns_table(demeaned=False, group_adjust=False)

S
demeaned:
- True: (EFEEHNEITE (EENEHIANEE R MEREREERweight7 FIERI NI ATIE)
- False: AM&EFREgE
group_adjust:
- True: EATW M ATUESIA R8RS MTUARER G ERBweight7 ! FIERIIIAT
HE)
- False: AT H U Es

3.3.2 AFEFK

plot_turnover_table()

3.3.3 (ERLER(COHBEXE

plot_information_table(group_adjust=False, method=None)

S
group_adjust:
- True: {FERATW MG ATUIRESIAIRE B MTU R ER G RBweight7 ! AERIIIAT
H(E)
- False: ANMERATI A MHKES
method:
-'rank': AREXRETEICE
- 'normal X REITRICE

3.3.4 FHURITE

plot_quantile_statistics_table()

3.3.5 (EREER(CO)HEFFIE

plot_ic_ts(group_adjust=False, method=None)

248
group_adjust:
- True: (ERHTILRMEIZES ((TAMKEIIA N RS B S MTILRSE R Rweigh B ERINNIAY
19(8)
- False: AMERITIL P EE:

method:
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- 'rank': FIRMEXRZEEUTRICE
- 'normal:FEXREITREICE

3.3.6 [FRLLER(IOSHES

plot_ic_hist(group_adjust=False, method=None)

S
group_adjust:
- True: EATW MR ATIESIA R8RS MTUARE R G ERweight7 ! FIERIIIAT
HiE)
- False: AT H U Es
method:
- 'rank: AARMIBXREGTEICE
- 'normal': FIEXREEITEICE

3.3.7 IR E

plot_quantile_returns_bar(by_group=False, demeaned=False, group_adjust=False)

S
by_group:
- True: AT RIR D T IWEEE
- False: B EFIKEE
demeaned:
- True: EFBEULETTE RiRKE (E/EREHIANEE B IRE R RweightF A ENNTN
HIISE)

- False: MBS
group_adjust:
- True: ERTTU A ERIBE TR ERIE (TUREHRIANERE RS MT R RN EIRER
weightFl| PR ENNATIIE)
- False: AMERITI A ML EHIKE

3.3.8 @ PR ERKS (= E

plot_mean_quantile_returns_spread_time_series(demeaned=False, group_adjust=False,
bandwidth=1)

S
demeaned:
- True: fEFBEUETTE RiRlE (EEREHRIAEE BB REEZRBweightF A ENNNY
A99(E)
- False: AN RIS
group_adjust:
- True: ERTT A ERINE TR EFRIE (TWIESIANERE RS MT R RN EIRER
weightZl I E NI AIS(E)
- False: AMERAITI ML IERIM
bandwidth: n, JliE n {EX4 BirEE
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3.3.9 #Z1T B RERELR(IC)E

plot_ic_by_group(group_adjust=False, method=None)

S
group_adjust:
- True: EATW M ATUESIA R8RS MTUARER G ERBweight7! FIERIIIAT
HE)
- False: ATl H U Es
method:
- 'rank’: FARRIEBRREGTEICE
- 'normal': FIEXREEITEICE

3.3.10 EFBHXE

plot_factor_auto_correlation(periods=None, rank=True)

S8
periods: isfEEHB
rank:

- True: FBRIBXERE
- False: FBfBXZE%K

3.3.11 RRRESHEFEE

plot_top_bottom_quantile_turnover(periods=None)

S
periods: A /EHE

3.3.12 HEERLE=1OE

plot_monthly_ic_heatmap(group_adjust=False)

S
group_adjust:
- True: EATW MG ATURESIA R E RS MTUARER G Bweight7 ! FAERIIIAT
HE)
- False: AT H i as

3.3.13 B FEMRESEH R EE

plot_monthly_ic_heatmap(period=None, demeaned=False, group_adjust=False)

8
periods: JA/EHE
demeaned:

- True: WINEEIYE (BENE - SANE - SANERYE), FHEGHIRS cash-neutral Z=4E

PAN
[
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- False: AXINEEIIE
group_adjust:
- True: SNED T EIYE (BENE = BANE - BESTUNERNYE), FHERKIRSN
industry-neutral Z=48&
- False: AXNER 1T EIE

3.3.14 MBS BAS HEMEEIS A SE R E

plot_top_down_cumulative_returns(period=None, demeaned=False, group_adjust=False)

S
period: {§EECEHA
demeaned:
- True: EFBEURETTE S EWE, BEuE=-1aE-EiEkas (EERERANEBEERE
stz ERweightFl A EERI I AIEI(E)
- False: AMEFREgE
group_adjust:
- True: (FRATW APHKESITES S UEES, TP HlEE=Es-TlEs iTiEsaA s 2EH
EMTUAEER ES R Bweighty! P EERIINAI(E)
- False: AT H U Es

3.3.15 o {u#sH RN=E

plot_cumulative_returns_by_quantile(period=None, demeaned=False,
group_adjust=False)

S
period: fEEECEHA
demeaned:
- True: EFBRURERITTE S, BEuaE=-1am-EiElkas (EEREANEBEMERE
W EEiRRRweightF I ERINIMATA(E)
- False: AR
group_adjust:
- True: ERTTW PHIERTTE S AEMES, TP HBEE=EE- 1T Es (TS s E
BEMT R EW ESIE RWeightF I ERIINAIIIE)
- False: ANMERATI MW

3.3.16 EFfEE TR mE

plot_quantile_average_cumulative_return(periods_before=5, periods_after=10,
by_quantile=False, std_bar=False, demeaned=False, group_adjust=False)

S
periods_before: I+ EidFAIKE]
periods_after: I+ EFRRHIKEL
by_quantile: &&2 (50 5 B E FUNEE DY Rit i E
std_bar:
- True: BibREE
- False: RBRVEE
demeaned:
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- True: EFBRUERITTE S, BEuaE=-1am-EiElkes (EEREANEBEERE
stz BB weightFI A EERTNIAIIS(E)
- False: MBS
group_adjust:
- True: FRATWHMKEITTES S UEWE, TP HlE=-IEE- 1Tl (TS RTA AR EH
EMTU IR ES R RRwWeighty P EERINNIAYIS(E)
- False: ATl H U as

3.3.17 BREFHERITE

plot_events_distribution(num_days=5)

S
num_days: ZEiHapRREt

3.3 RIHESIER

AFHaRFOITLER
3.3.1 BEEFE

factor_data

e AU pandas.Series

e index: IHEAFOREE(EZEIMUltiindex
3.3.2 X% nan/inf, BIBERIETFE. forward_return 1%

clean_factor_data

e 7Y pandas.DataFrame
e index: JJHEAFARRZERFBAIMuUltiindex

e columns: 1R{Eperiodi&iFEHforward_return, GNRECREEIA1X, ABA forward_return A
[EZRAUEEMN-SREOENSREIEN), BFE. 1ToE. oEEidE. NE

3.3.3 S (&AM FEIE F st

mean_return_by_quantile

e 7Y pandas.DataFrame
o index: DEIDH

e columns: BGELA
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3.3.4 #3(uESEMNEF ISR EE

mean_return_std_by_quantile

e 7Y pandas.DataFrame
o index: DEIDH

e columns: ECREER
3.3.5 o {uEs HHR s AN I E e

mean_return_by_date

e A pandas.DataFrame
o index: JIBEEFFISRIERIMuUltiindex
e columns: EAGREHA

3.3.6 S ER BHAS AN EF I miniEE

mean_return_std_by_date

e 7Y pandas.DataFrame
e index: AHABFIS(ZAIMuUltiindex
o columns: EAGEHEA

3.3.7 53 (v E R AT S BN I E U e

mean_return_by_group

e AU pandas.DataFrame
e index: AfTIAIDZEIAIMUltiindex
e columns: BGELA

3.3.8 SR TS EMNN EF I RtREE

mean_return_std_by_group

e 7Y pandas.DataFrame
e index: AITIAIDZEAIMUltiindex
e columns: AGEHA

3.3.9 ERSHEFI SRR HEFIEEaE

mean_return_spread_by_quantile

e A pandas.DataFrame
e index: HEA
e columns: EAGREHA
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3.3.10 RRSUHEFI s REES HEFIEEaIREE

mean_return_spread_std_by_quantile

e 7Y pandas.DataFrame
e index: HEA
e columns: AGEHA

3.3.11 o UAEERRIGE

cumuTlative_return_by_quantile

e A pandas.DataFrame
e index: HEA
e columns: AGEHAF0D AL

3.3.12 EEFEMNZZ=ESEE RN

cumuTlative_returns

e 7Y pandas.DataFrame
e index: HEA
e columns: AGEHA

3.3.13 iZEEAUMERESUSEHSEHRITINH

top_down_cumulative_returns

e AU pandas.DataFrame
e index: HHA
e columns: AGELA

3.3.14 (SELLE

e 7Y pandas.DataFrame
e index: HEHA
e columns: AGEHA

3.3.15 PITISEEEE
ic_by_group

e A pandas.DataFrame
e index: {7\l

e columns: AGEHA
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3.3.16 BE(EEL=E

ic_monthly

e 7Y pandas.DataFrame

e index: BE
e columns: BCEEEE

3.3.17 #aF=

quantile_turnover

o AU dict
o # FCREER
o index: HEA

o columns: 9{iE554H
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