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— o A
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ﬁ eventEngine.py; vtuﬂ;_!ﬂ_ﬁns DI 5 e
File Edit Source Refactor Project Debug Testing Git Tools Window Help

AwiEia XxXa&i ¢ P > zeze @@ D T

eventEngine.py vtEngine.py eventEngine.py vtEngine.py

< MainEngine + |__init__ . « test + 'simpletest =

17e " Iz eventType *

171 13

172 exit(self): 14

173 "rRHERAEAR, FEERESH""" 15 REHBHHFHEHHAFHEHHAFHRFHA RIS

174 16 EventEngine(object):

175 gateway self.gatewayDict.values(): 17

176 gateway.close() 18

177 19

178 20

179 self.eventEngine.stop() 21

180 22

181 23

182 self.dataEngine.saveContracts() 24

183 25

184 26

185 writelLog(self, content): 27

186 R R EHESE S ! 28

187 log = VtLogData() 29

188 log.logContent = content 3e

189 event = Event(type =EVENT_LOG) 31

198 event.dict_['data'] = log 32 2

191 self.eventEngine.put(event) 33 __process: MEF hEE, HE
192 34 __onTimer: FA h) 25 E = E L
193 35 start: AILFH? %=

194 dbConnect(self): 36 stop: i

195 mrnE EEMongoDBETIB EE 37 register:

196 self.dbClient: E:] unregister:

197 2 39 put: AtLFHE,

198 self.dbClient = MongoClient() 40
199 self.writeLog(u'MongoDBiERERITN") 41 EHBITEH LT E L ASASE
200 ConnectionFailure: 42

201 self.writelLog(u'MongoDBiEik &Ny 43 BRI 47

202 44 def func(event)

203 | IS

|Snippets|Source Browser Project

Indentation|Call Stack Source Assistant

Search in Files Debug I/O Search Stack Data Exceptions|Breakpoints|Testing|Uses 2 %Debug Probe Watch Modules|Bookmarks|Messages|OS Commands
% Line 322 Col 10 - [User]
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double ema DoubleEm... FiPython... 1F1602 0.9

inited trading pos fastMa0 fastMa]
False False 0 0.0 0.0

21:43:35 CTAS|ZE=zhRTh
21:43:36  double emafAz 5 &LIF16027EER
21:43:36  HREEHOFEARTH
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AvgTR = XAverage(TrueRange, ATRLength);
N = AvgTR[1];

N = AvgTR; ?

N = AvgTR[1];

{ J
| |
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ANy AR AT

High 2 1
I |
0~ o /\
DonchianHi
e
Opent— “per Open if (high > DonchianHi && TurtleUnits >= 1)
Low - AR A Ve { _________________________________________________
:o myEntryPrice = min(high, i
DonchianHi+MinPoint); |
High 2 1 . e e
| o cisse 3 myEntryPrice = lIF(myEntryPrice < Open,
ose Close | e Open i
& & myEniyPrioe) /Bt
open \ Buy(TurtleUnits, myEntryPrice);
Open | / Open }
Low 1 2
DonchianHi
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Params

Numeric RiskRatio(1); // 1% risk ratio

Numeric ATRLength(20); // ATR window size

|
Numeric bolLength(20); // breakout
Numeric telLength(10); // trailing exit
Yars
Numeric N;
NumericSeries AvgTR;
Numeric TotalEquity;
Numeric TurtleUnits;
NumericSeries DonchianHi; [JJ/ EEE EIIJ (ﬁ’”ﬁ#ﬁ) ’f’tﬁ%]
NumericSeries DonchianlLo;
Numeric MinPoint;
Numeric ExitlLowestPrice;
Numeric ExitHighestPrice;
Numeric myEntryPrice;
Numeric myExitPrice;
Begin
if (!CallAuctionFilter()) return;
MinPoint = MinMove * PriceScale;
AvgTR = XAverage(TrueRange, ATRLength);
N = AvgTR[1];
TotalEquity = Portfolio_CurrentCapital() + Portfolio UsedMargin();
TurtleUnits = (TotalEquity*RiskRatio/10@) / (N*ContractUnit()*BigPointValue());
TurtleUnits = IntPart(TurtleUnits);
ERMFRAEARE T I W& 5 PR
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DonchianHi = HighestFC(High[1], bolLength);
DonchianlLo = LowestFC(Low[1], bolLength});

[ — // PlotNumeric("Entry Hi", DonchianHi);
// PlotNumeric("Entry Lo", DonchianLo);

ExitLowestPrice = LowestFC(Low[1l], telLength);
ExitHighestPrice = HighestFC(High[1], telLength);

if (MarketPosition == @)

{
/] EXFE
if (high > DonchianHi && TurtleUnits >= 1)
{
myEntryPrice = min(high, DonchianHi+MinPoint});
myEntryPrice = IIF(myEntryPrice < Open, Open, myEntryPrice); // MXIHE=IE)
Buy(TurtleUnits, myEntryPrice);
}
/] BEHRG
if (Low < DonchianLo &8 TurtleUnits >= 1)
{
myEntryPrice = max(low, DonchianLo-MinPoint});
myEntryPrice = IIF(myEntryPrice > Open, Open, myEntryPrice); // MXIBEE=IE)
SellShort(TurtleUnits, myEntryPrice);
}
}
ERMFRAEARE T I & 5 PR
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if (MarketPosition == 1)

{
if (Low < ExitlLowestPrice)
— {
// IR
myExitPrice = max{(Low, ExitlLowestPrice-MinPoint);
myExitPrice = IIF(myExitPrice > Open, Open, myExitPrice); // RITEEIE)
Sell(®, myExitPrice);
}
else {
/! EXINEIZE. .. ZLIbRZE. ..
}
}
else if (MarketPosition == -1)
{
if (High > ExitHighestPrice)
{
/1 =B
myExitPrice = min(High, ExitHighestPrice+MinPoint);
myExitPrice = IIF(myExitPrice < Open, Open, myExitPrice); // ROWEE=IE)
BuyToCover (0, myExitPrice);
}
else {
// ZXINEIZE. .. =hbRPE. ..
}
}
End
ERMFRAEARE T 37 I W& 5 PR
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if (MarketPosition == 0 && \
(YLastProfitableTradeFilter or PreBreakoutFailure))

{
¥
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R A EANE T 40 . 1 e = P



Params

Numeric RiskRatio(1); // % Risk Per N ( © - 100)
Numeric ATRLength(20); // EEEENEHEE ATR Length

[ —) Numeric bolLength(20); // %2JEHB BreakOut Length
Numeric fsLength(55); // 1<[BHB FailSafe Length
Numeric teLength(10); // BEAHE Trailing Exit “Length
Bool LastProfitableTradeFilter(True); // {ERAITEEA

Vars
Numeric MinPoint; // B/NEEDNERNL
NumericSeries AvgTR; // ATR
Numeric N; // NAE
Numeric TotalEquity; 1/ BEFEMTERENRE~
Numeric TurtleUnits; /] RZEBEN
NumericSeries DonchianHi; /] EETIEE L, EF1{Bar
NumericSeries DonchianLo; // EFTEE T, EF11Bar
NumericSeries fsDonchianHi; // BELEE L, EG17Bar, KEHA
NumericSeries fsDonchianlo; // BELEE R, EF1 1 Bar, KEHR
Numeric ExitHighestPrice; // Bl EEEIONTSEESN
Numeric ExitlLowestPrice; // BT HETEERINEHR RN
Numeric myEntryPrice; /! e
Numeric myExitPrice; /! FEINE
Bool SendOrderThisBar(False); // HEiBarGdRE
NumericSeries preEntryPrice(9); /7 BI—IRFECEUNTE
BoolSeries PreBreakoutFailure(false); // BI—/REEIEEEELEW
Begin

/! EEEMTIR - %
if (!CallAuctionFilter()) return; [TBQ%/_FWJ (%%H&) 'ﬂ;ﬁg]
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If(BarStatus == @)
{

I preEntryPrice = InvalidNumeric;
PreBreakoutFailure = false;

}

MinPoint = MinMove*PriceScale;
AvgTR = XAverage(TrueRange,ATRLength});
N = AvgTR[1];

TotalEquity = Portfolio CurrentCapital() + Portfolio UsedMargin();

TurtleUnits = (TotalEquity*RiskRatio/1@@) /(N * ContractUnit()*BigPointValue());
TurtleUnits = IntPart(TurtleUnits); // XI/NEENEE

DonchianHi = HighestFC(High{1];bolLength);

DonchianLo = LowestFC(Low[1],bolLength});
fsDonchianHi = HighestFC(High[1], fsLength);
fsDonchianLo = LowestFC(Low[1],fsLength);

ExitLowestPrice = LowestFC(Low[1],telLength);
ExitHighestPrice = HighestFC(High[1],teLength);

Commentary("N="+Text(N));
Commentary("preEntryPrice="+Text(preEntryPrice));
Commentary("PreBreakoutFailure="+IIFString(PreBreakoutFailure,"True","False"));
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/] BNMERTERY, SEERIDERMFERM9PreBreakoutFailureITruel TIEERIEMF
If(MarketPosition == @ && ((!LastProfitableTradeFilter) Or (PreBreakoutFailure)))

{
— /! G

If(High > DonchianHi && TurtleUnits >= 1)

{
/1 FFOMEEEEH H+—MMASESMNZErIME, EEELER, FRERERIEMT
myEntryPrice = min(high,DonchianHi + MinPoint);
myEntryPrice = IIF(myEntryPrice < Open, Open,myEntryPrice); // Bt=FAFE2IMIE
preEntryPrice = myEntryPrice;
Buy(TurtleUnits,myEntryPrice);
SendOrderThisBar = True;
PreBreakoutFailure = False;

}

If(Low < DonchianLo && TurtleUnits »>= 1)

{
/! FFOMEEEEH T -— MMFISEN ZEREAE, EEEEER, FRERERIEMT
myEntryPrice = max(low,DonchianLo - MinPoint});
myEntryPrice = IIF(myEntryPrice > Open, Open,myEntryPrice); // Bt=FAHFEM
preEntryPrice = myEntryPrice;
SendOrderThisBar = True;
SellShort(TurtleUnits,myEntryPrice);
SendOrderThisBar = True;
PreBreakoutFailure = False;

}

}
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// KFEHRZSHEH S Failsafe Breakout point
If(MarketPosition == @)

{
[ — Commentary("fsDonchianHi="+Text (fsDonchianHi})};

If(High > fsDonchianHi && TurtleUnits »>= 1)

{
/1 FFOMEEEEH H+—MMASESMNZErIME, EEELER, FRERERIEMT
myEntryPrice = min(high,fsDonchianHi + MinPoint);
myEntryPrice = IIF(myEntryPrice < Open, Open,myEntryPrice); // Bt=FAFE2IMIE
preEntryPrice = myEntryPrice;
Buy(TurtleUnits,myEntryPrice);
SendOrderThisBar = True;
PreBreakoutFailure = False;

}

Commentary("fsDonchianLo="+Text(fsDonchianLo)};

If(Low < fsDonchianlo 8& TurtleUnits >= 1)

{
/1 FFOMEHESHE N - — MIMFISEN ZEREAE, EEEERN, FRERERIEMT
myEntryPrice = max(low,fsDonchianLo - MinPoint);
myEntryPrice = IIF(myEntryPrice > Open, Open,myEntryPrice); // St=FHEMNE
preEntryPrice = myEntryPrice;
SellShort(TurtleUnits,myEntryPrice);
SendOrderThisBar = True;
PreBreakoutFailure = False;

}

}

SEAMFTE AL E TS

LN

mulg%#ﬁﬁ

ChinaHadoop.cn



If(MarketPosition == 1) // BZGHER

{
Commentary("ExitLowestPrice="+Text(ExitLowestPrice));
—— If(Low < ExitlLowestPrice)
{
myExitPrice = max(Low,ExitLowestPrice - MinPoint);
myExitPrice = IIF(myExitPrice > Open, Open,myExitPrice); // Bt=HHEMNEE
Sell(@,myExitPrice); // BERER MEESFEE
}Else
{
If(preEntryPrice!=InvalidNumeric && TurtleUnits »>= 1)
{
If(Open >= preEntryPrice + 8.5*N) // WIFEEHIZERL/ 2N, NEZBAEMEE
{
myEntryPrice = Open;
preEntryPrice = myEntryPrice;
Buy(TurtleUnits,myEntryPrice);
SendOrderThisBar = True;
}
while(High >= preEntryPrice + @.5*N) // Li&BMMATNE, HIEHEEHT/LIISE
{
myEntryPrice = prekEntryPrice + 0.5 * N;
preEntryPrice = myEntryPrice;
Buy(TurtleUnits,myEntryPrice);
SendOrderThisBar = True;
}
}
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/7 1EIRIE<S

If(Low <= preEntryPrice - 2 * N & SendOrderThisBar == false) // INEBarALlLiR
= {

myExitPrice preEntryPrice - 2 * N;

myExitPrice = IIF(myExitPrice > Open, Open,myExitPrice); // BF=FAHAEMNKE
Sell(@,myExitPrice); // #EMeMVER FEEEFE

PreBreakoutFailure = True;

}
}
}Else If(MarketPosition ==-1) // BT GHUE
{
// REFTSCREMIEARE
Commentary("ExitHighestPrice="+Text(ExitHighestPrice));
If(High > ExitHighestPrice)
{
myExitPrice = Min(High,ExitHighestPrice + MinPoint);
myExitPrice = IIF(myExitPrice < Open, Open,myExitPrice); // Bt=HFFEINCE
BuyToCover(@,myExitPrice); /! BERNER TEEEFEE
}Else
{
If(preEntryPrice!=InvalidNumeric && TurtleUnits >= 1)
{
If(Open <= preEntryPrice - 0.5*N) // WIFEELIRERL/ 2N, NEZBHEMSEE
{
ERMFRAEARE T I & 5 PR
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myEntryPrice = Open;
preEntryPrice = myEntryPrice;
SellShort(TurtleUnits,myEntryPrice);

— SendOrderThisBar = True;
}
while(Low <= preEntryPrice - 0.5*N) // LAR{EMNATRE, HETEE
{
myEntryPrice = prekEntryPrice - 0.5 *UN;
preEntryPrice = myEntryPrice;
SellShort(TurtleUnits,myEntryPrice);
SendOrderThisBar = True;
}
}
// 1LRIES
If(High »>= prekntryPrice + 2 * N &RSendOrderThisBar==false) //
{
myExitPrice = preEntryPrice + 2 * N;
myExitPrice = IIF(myExitPrice < Open, Open,myExitPrice); //
BuyToCover(@,myExitPrice); // H=FoRNER MSEEEE
PreBreakoutFailure = True;
}
}
}
End
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