* KX %
iE INE 4%

¥V

AMCE—1MECXI32 2 RIS
EIRBLHRZZRRMEIR
54 - REF A— 1 EMRRS

DDDDDDDDDDDDD



=R

CONTENT

ECXIRZ A RESIRIE  "ECXI 32 ZmizsE AU R

PART ONE PART TWO PART THREE

DDDDDDDDDDDDD



@Eidﬁc HQJ"?' i

PART ONE

DDDDDDDDDDDDD



SHAEXIHE ERIEFTS

At

|rn||

- BB B X PR Z R RISR A —
- MAEARESFHENSIR, SHE— ek
» ME— 1 miPRER
o M FH I ECXT A
HA 2R SRS HENIRRERIIN E R
* SREE—RRUEEE A EIER S BGEAIRER
- flan, E&, L, ERSEMHHEIRER
¢ IR PSP oA /AN

AP SYIES

b

DDDDDDDDDDDDD



fexd (EF) ﬁ%)ﬁ.-ﬁi(J\%f% ®

(’; A) el (,Z amajc;
~/§§f§§mew (EF) @%E@r@ﬁ,\ &% Y&, Dy,

Q 7‘@ N \
o N o, &S o 8 = o
“s /\/%03 k’/1’\/ %g “, ,\/)03 <, /\/&

DDDDDDDDDDDDD



A aetRR Sl sk
KEE KRS Vs,
KEERSHT. SHISHEOREES . R, FEal
el TIRER
¥8%l PP, PTARPVCATFS, $SERRStIt Il
. BEAXEE .
R TR R (RS, EAS BT AR
A EE AR EE I
R, RS, EHEERERC. SEEE RO En T
£58 _
Tl EeEmTHEES). SSEEARIL S

& 2™ NS ¥ .

(,—.) B SRSl

PLOUTO-QUANTS



GEEUELZLn e EEr N s

RM ¥ = ol \
—
0.60 0.60 ) ! 0.40 043 0.37 035 <. (&
X D, X
0.58 0.54 ’Ih .3 0.37 0.43 0.359 0.359 /‘w/\)l‘

044 036 038 038 024 035 039 033 033
036 035 - 040 036 035
051 050 041 035 036
052 053 042 044 048 041 047
048 049 039 042 047 043 044
D44 045 045 uﬁ» 0.46
020 038 053 047 0

0.38 0.41

0.43
0.48
0.86

.45

. 027 :
0.45 0.38 0.38 0.33 0.43 0.43
0.45 0.53 0.41 0.34 0.46 0.37 0.57 0.58
0.43 0.47 0.37 0.33 0.42 0.31 0.52 0.51
0.46 0.53 0.37 0.29 0.46 0.39 0.57 0.56

0.57
0.56

0.52
0.51

0.57
0.56

085

(‘ EE,)? Wind#Zil, EGHBEEATRAT %

D 2K S %
k“@% R Q@%
S %

(,—.) EL Rl

PLOUTO-QUANTS



Tz e LERME

€ MultiCharts64 - Untitled Desktop - iPR300885 - [CFFEX.IF HOT - 5 % - MCTrader]

BB MEY BA) RO S0w EEe)

=
B3 v YRS b - Tl EZE [(ad I L2 20l L@ B ODRR/
i s [ B : 6 1

T el EERRaEE 8 53d-

3,410.0

vg
MACDDIff
ZeroLine

ACD (12, 26, 0) 4.45 T4

10.00

| p—
| fr—

-10.00
10:25 11:00 1 10:30 11:05 1310 1345 14:20 09 10:35 1110 13:15 10 10:40 11:15 13:2 3:55 14:30
g, < » )\ iPsR3008 4
/1 s lE AR I £ B

]

NN N A .
ETHOO/ Y t|U& || =m0 fldc -l -G-@a-G-B-FEERE | |asis69) i

=)
=]

B~

0q/0s " A5:54:27 ™

(7)) m=E=hn

PLOUJUTO-QUANTS



BR 32 S RSBl
~ PARTTWO

DDDDDDDDDDDDD



ﬂ%ﬁ&%%ﬁﬂgayshgiégkagﬂﬁgﬁﬁzggti,:“ ;

Vi = i | o 0 = NEETG 2200 = b S i

ooooooooooooo



BEEEN vs. FEIR

» IREGNAIR G AT ER RN AR IERK
- HHERYER AL ABIRIBIEAII TiRE
IEAE; EEII TR RIS AER
TR mIMIMEERNEEES
- HERLGNST NEAfR, MISIREGN, MEHRE
- JIREGNINERE, BEREHIRE NEXSIRFIFE
- TEW: RIENMEXRE TRUMSNE, MERSERFFE
© RZIFA

DDDDDDDDDDDDD



M ZE vs. 325894,
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[/ #spread_indicator_vl_a 7 ¥ S N - ~
Inputs: data_seriesl(Close of datal), data_series2(Close of data2)“ uppenithreshold(-10), lower_threshold(s 36@),,

Variables: ‘diff(0), slo(9);

Plotl(dlff 1 "spread_diff");
Plot2(upperLthreshold, "upper (th");
Plot3(loweri threshold, "lower_th");

\Plot4(slo, Tslo th");

// spread_indicator_vl_b g -
Inputs: data_seriesl(Close of datal), data_series2(Close of dataZ)J upper_threshold(300), lower_threshold(10);

Variables: diff(0), slo(0);

diff = data_seriesl - data_series2;
slo = lower_ threshold + (upper threshold-lower threshold)/2;

Plotl(diff, "spread diff");
Plot2(uppersthreshold, "upper_th");
Plot3(lower <threshold, "lower_th");
Plot4(slo, "slo th");
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l/.spread_signal vl _a i // spreae signal vl b
Inputs: data _seriesl(Close of datail), i Inputs: “data seriesl(Close of datal),
data_series2(Close of data2), : datacseries2(Close of data2),
upper, threshold(-10), lower_threshold(.-300); : upper_threshold(300), lower threshold(10);
Variables: diff (@), slo(9); i Variables: diff (@), slo(0);
diff = data_seriesl - data_series2; i diff = data_seriesl - data_series2;
slo = lower_threshold + ! slo = lower_threshold +
(upper_threshold-lower threshold)/2; ; (upper _threshold-lower threshold)/2;

if~marketposition = @ then begin

I if diff > upper_threshold then

: sellshort next bar at market;
I if diff<< lower_threshold then
|
|

if marketposition = © then begin
if diff >“upperisthreshold then
sellshort next. bar at market;
if diff < lower threshold then
buy next bar at market; buy next bar at market;

end;

if marketposition = 1 then begin! i if marketposition = 1 then begin
if diff cross over slo then ' if diff cross over slo then
sell next bar at market; sell next bar at market;

________________________ end;
if marketposition = -1 then begin
if ‘diff . cross under slo then

: if marketposition-=4-1 then begin
|

: buytocover next bar at market;

|

if diff crosstunder slo then
buytocover next bar at market;

end; end; o\ s == —
......................... : | (,.) at e e
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/7. Sptead indicator_v2 same

Inputs:
data_seriesl(Close of datal), data_series2(Close of data2),
length1(20), thrust_th(12);

Variables:
diff(0), mal(e), bias(®);

o A, A A )
1rdiff = data seriesl - data series2;i

| mal.= AverageFC(diff, lengthl); :
I bias =-diff - mal; !

Plotl(diff, "spread_diff");
Plot2(mal, "ma_curve");
Plot3(bias, "bias");
Plot4(@, "zero_line");
Plot5(thrust_th, "upper");
Plot6(-thrust_th, "lower");
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[/.spread signal v2 same

Inputs:
data_seriesl(Close of datal),
data _series2(Close of data2),
length1(20), thrust_th(12);
Variables:

diff(@), mal(@), bias(@), add pos cnt(0);

diff = data_seriesl - data_series2;
mal ="AverageFC(diff, lengthl);
bias .= diff - mal;
// clear all positions, if applicable
if marketposition = 1 and bias cross over © then
begin
sell next bar at market;
add _pos cnt = 0;

end;
ifsmarketposition = -1 and bias cross under @ then
begin
buytocover next bar at market;
add.pos_cnt = 0;
end;

—— e ey,

// add long positions, if applicable

if add_poes_cnt = © and bias cross over thrustuth then

begin
sellshort next bar at market;
add_pos_cnt-+= 1;

end;

if add pos cnt = 1 and bias cross over 2*thrust_

then begin
sellshort next bar at market;
addypos_cnt += 1;

// add short positions,  if applicable

if add pos cnt = @ and bias cross under -thrust_

then begin
buy next bar at market;
add_pos_cnt += 1;

if addgpos_cnt = 1 and bias cross under -2*thrust_th

then begin
buy-next bar at market;
add_pos cht += 1;

@

th

th

N ) o i i - - ——— o ———

B=2Pn

PLOUTO-QUANTS




P o =
LSF. B

15 & = RRzzAi
==5074 {f=5372

ICTrader HA%E

EII:I:I:II'I

20187 M 14.59.59 L= 5,9‘05 =55910 ﬂ-
HiZzE8=775,874 spread_signal_vZ_same ]
skt

%‘Eﬁ“”” E‘miLn Shurtl e ;.djié
Sj ‘? :j'l‘-ﬂ L.u Ty "'}f"‘ ,ﬂ-’J'; 'l‘i ‘J Cu:&r CWEE?FQ. fﬁm.
Cuv&r 1%w Cn;.rer Eﬁ#ﬂ'

1
1 3h
SﬂlErhl:

Jr <
M fl‘ r:m%fr“-’:éu

Cowur

5,800

Buy ;
i

i CZCETA1901 - 15 43

- MCTrader

(SAT~] [wP] 01 B [I-] PTA 201901
2018711 14:59:59 F= 5,?45 35=5,750 FF ':'.T-‘S. =
Az E=113,304 =spread_signal_v2_same

1
2 Sell 1 5 i %‘1 Sell
HP“ SeII.Shurt 4 : ”

"4. ‘JZF b P"‘l‘ mn:#!f i 'IM‘ Nl " “"“I‘i *'iﬂull{ i

Elu'_.r
wegBLY
1 E?hu‘f

PR T P e

LASF. S i L W

Cuver 1 1 5 1 1
1

I

A=

rader HAH:

1
3 Sell 4
SE-‘" 3 sel

,M HiD S

B+

115,800

ouy | e G

5,700

5,650

5,600

e T e

LA N LF

(] 8

14:59:59 5?;:5,?4.3
RiErE=113,304

_......""'" .

MCTrader ER%E 20187011

01 [=] [I=] PTA 201801 1545 [=] REEE

=5750 FF=5736 ==5794 {=5722

. e e g ——
B et IR AR R —is il —

5,748

e

.
1809 CZCE

(-]

14:59:59 ;:5,903 =59
R =776,874

e =

E PTA 201808 1543 (=] [R=] REEZifT
==50974 {§=52872

I et

__f

S T

MCTrader ERE: 2018711

el

— Bl

spread_indicator_v2_same  (close of datal, close of data2, 20, 12)
2.80 .00 -12.00

spread_indicator_v2_same (close of datal, close of data2, 20, 12)
-2.80 .00 -12.00

N

P} P
e A ..-"\w." — P ikl

L

:'E’u:gﬁzﬂn

LOUTO-0UANTS




f f f f f
2018/2/2311:15:00 2018/3/2311:15:00 2018/4/24 21:45:00 2018/5/2509:45:00 2018,6/25 14:30:00
=L
—uEmEs () —HEEsSS)

f f f f
2018/2/28 21:30:00  2018/3/28 22:15:00 2018/5/215:00:00  2018/5/30 15:00:00
=L
—uEmEs () —HEEsSS)

Q PTA 1809-1901 (:
Ve

%%% N
» Q& o 7@\@&0\

(@ AN (@
g g
AT A
s s

P@901 -1809
ka
L

"
A
s

@ Eéﬁiﬂn

PLOUTO-QUANTS



&

2018/5/25 09:45:00

=(§)

874,24 21:45:00

201
7*0\(b
k/’\

=190

)
— s

T
2018/2/2311:15:00

N

/4

A
s

=
TL

PLOUTO-QUANTS

S22l

F)

G



ARG

- PART THREE

DDDDDDDDDDDDD



MELFFIEREEE

Spread - Diff  (close of data1, close of data2)
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