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MEACHIAL A R b

i

l'ﬂﬁwhﬁ_ ﬁ#ﬁmmﬂ%”ﬂﬁ |

nw

g
108 #at9%

tirme open close high low volurme

"t 2018-02-07 183 14,22 183 12.92 123 14.3 123 12,76 i32| 334571697

" 2018-02-08 18 12.83 183 12.54 18 1292 183 12,53 i3] 213781506

"M 2018-02-09 1831 12.08 183 11.69 12 12,08 123 11.38 i3] 282494975

"' 2018-02-12 183 11,78 183 11.72 12 11.84 123 11.56 i3] 122878244

M 2018-02-13 18 11.87 18 11.94 183 12,21 123 11.84 ide| 120817869

"M 2018-02-14 123 11.96 183 12.0 123 12,03 123 11.76 i3] 85419024
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K
1
MA10, = 10 Z Price; (k=10--N)

i=k-9

REEYELD

( J
( J

J

J

time close

“.%2018-02-07 (&3 1292
“.42018-02-08 D23 12,54
£.12018-02-09 &3 11.69
F.42018-02-12 (& 11.72
*.12018-02-13 23 1194
".42018-02-14 123 120

\4 \4 \4 v l
EERERERER |
0l1(2|3]4

date

[ 2018-02-05
[ 2018-02-06
[ 2018-02-07
[ 2018-02-08
[ 2018-02-09
[ 2018-02-12
21 2018-02-13
[F2018-02-14

“Moving” Average...

rmald

[z 14.161...
(e 14,096

(e 13.923...
(23 13.758...
(e 13522

e 13.319..
e 13.149...
(e 12.943...
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R0 g 5 BEARTE R ?

e Python, Matlab /R, VBA ( Excel)

e C#NET, C/C++_ Java

« RIVES (BIAE. RAVE. X%, £F15..)
 EasyLanguage/2:C++/Pascal (MC, TB, TS)
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FE P AARES CAMACD v 1)

VMACDO 2 2649 DIF: -0.13 DEA-0.04

—_— —__..ﬂ—

M "I|lHHm LI 2

DIF:EMA(CLOSE,SHORT)-EMA(CLOSE, LONG);
DEA:EMA(DIF,MID); .
MACD: (DIF-DEA)*2,COLORSTICK; import pandas as pd

BXE/ R E/EIR/ # the data type of "close" is pd.Series
SR THENAR def calc_macd(close, long, short, mid):

diff = close.ewm(span=short).mean() \
- close.ewm(span=long).mean()
dea = diff.ewm(span=mid).mean()
Python macd = (diff - dea) * 2
return (diff, dea, macd)

BB MR AR E T E E I ==
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MACD(Close, FastlLen, Slowlen);
XAverage(var@, MACDLength);
vare - varl;

MC (Multicharts) vare
TB (TradeBlazer) varil

var2

Params
Numeric FastlLength(12);
Numeric SlowlLength(26);
Numeric MACDLength(9);
Vars
NumericSeries MACDValue;
Numeric AvgMACD;
Numeric MACDDiff;
Begin
MACDValue = XAverage(Close, FastLength) - XAverage(Close, SlowlLength);
AvgMACD = XAverage(MACDValue, MACDLength);
MACDDiff = MACDValue - AvgMACD;
PlotNumeric("MACD", MACDValue);
PlotNumeric("MACDAvg", AvgMACD);
If (MACDDiff >= @)
PlotNumeric("MACDDiff", MACDDiff, 0, Red);
Else
PlotNumeric("MACDDiff", MACDDiff, @, Green);
PlotNumeric("=TZ", 0);
End

DL SR

| ChinaHadoop.cn
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n n
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RSI-FHX} 58 55 5 24

WHWFR (Daily) 15.83 |
—Ma(1) 15,83 |

_ X1MAX(Close — LC,0)
- Y. 1|Close — LC]| '

RSI =100 100
B 1+RS |4 w |
LY
[ ) |

M RSI(10) 3719
1
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R R LN

§NYA (MNYSE Composite Inde:x) INDX @
31-Dec-2008 0 5670.00 H 579354 L 566067 C 5757.05 W 3.08 Chg +€sistance in
W RIMM (Daily] 73,36 — fMva (Daily) S757.05 downtrend |
iMP.[lj ?|3: .3: 12 — MA[200] 7FEE.54 10000
Bullish Failure Swing ;9500
1. Below 30 to become ove| - 2000
2. Bounce above 30 - 2500
3. Pullback holds above 30 L 2000
_HR 4. Break abowve prior high
,_f = L 7500
ERg I
|| L 7000
1
TH L 6500
\-1 \ - BO00
"L |5uppurt in uptrend |
- 5500
wﬂwﬁ AW
) ' Ll“l[ - 5000
b 4 17 =3 Mar & qg| Jul Oct 085 Apr Jul Oct 06 Apr Jul Oct OT Apr Jul Oct 08 Apr Jul Oet
MRESI(10) 64,63 breakout
w\‘ /x/,"‘x,,..—...-—x —  _ulh
below 30 / [ahuue 30
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= HD (Daily) 34,99

-=EMA[10] 35,14
—EMAIS0] 33,12
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]‘ﬁ:lk /F‘B—E:Ik'%%

L ERAY (Daily) 32,94
—Ma[1) 32,94

R5l is based on closing prices. The JL
pink line shows clusing prices. r

lower low I
Aug Sep Ot How Dec 2008 Feb hid ar Apr
MRSI(14) 7

bearish divergence |

|hullish divergence |
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def detect divergences(self, pl, indl, ind2):
instances = []

_# top diverged

| anchors = self.cross(ind2, indl) # Fr&indl FZind2 i [E] 55

. barslast_dates = self.gen barslast dates(an s:_hp_'f_s_z___ﬁ__ﬁ___FZI_?%_XJ_E H _FJ_'J_@I___Q;_
barslast _prices = pl[pd.Index(barslast dates)] # +HLiic R (% 741
barslast_prices.index = pl.index # {UHI7CF 2 RS 7 AR 1 i () o ie) 55
barslast_indicators = indl[pd.Index(barslast dates)] # {EHUHTCNE XU*f01nd1

barslast_indicators.index = pl.index # JUHTICF % AAnd A2 F S [A)EE 5% FI D 55

_________________________________________________________________________________________________________________

(barslast_prlces.shlft(l) < barslast prices) & \ |
(barslast_indicators.shift(1) > barslast_indicators):
for tm in pl.index[top_diverged mask]: # ic\= [ K 21 111 25 =
instances.append({
"time": tm,
"signal": "top_diverged",
“extra”: barslast_dates.shift(1).loc[tm] # Zi¥M sty Sk i s 5

1)
# ...
RS A TSRS TS 31 L 8¢ = PR



ZEIR vs. THEE vs. A

— EMR (Craily) 43,02
=--EMA[S) 49,99
—EMA[200) 44,09

SPY [(Daily]

work because the uptrend was stron

four bearish divergences that did nutJ
]

BEMFRAELBEINE

32 ghhr%a%fgﬁ:




EEA NPT (S

30
— EBAKRA
£ . EERNH

EAE
4

— - - ""\_\ =
wapEmg [ SHEE O AR/ARRESRS

HEEEAL | BAE | CL o BRE N MREASRM
sEZ/EES /| HYFRH VAR
f//. . \
R mmime
N HB/ SRS
NEEE
BRI EA A RE TS 33 1 e 5 P



¥ BERASHE
o EELREEE [
SESERER "

' = - Ehe ] _FrmE Coig e sl R RELE )
SRS (83 =0
- pEEE (23 ey ;
il T 0k, R0 R A EDEL, T 10RFANRda. T (355
B
RERES

BB MR AR E T E E I ==

ChinaHadoop.cn



oM IR =gy

FEHHT - REml-  PEied - ZetERl - EMRMIE- =Sl PEESR BRmE- EZRmiE-
LEEA BHHE  WRIRS- FREERE- SR~ EEES- FumiE BERCT SRR

IDE TS
RS RET

TSR | BoHEE | EERel | DDER= BHRN 0 MEEE | FikRdr | SRER
+

000725 R A 6.65 4.56 15.047, 30032 47.6{7 -30.5{7 17.147

002065 ZRIEET{H = g.45 9.76 2.5817, 1573 5.56{7 -2.56{7  3.0047,
002236 FHERGAT 25.15 7.99 2.3017, 3370 3.4147 -1.08{7 2.337
002797 E—all + 10.91 6.75 2.0147, 4385 5.50{7 -2.58{7 2.92{7
002856 E= 53.41  10.01 1.8647, 1626 2.75{7, -1.4%{7 1.3147

ﬁul*+HTT.$*q++T+*¢D+!‘ D.DT*!DHU+!.D.+H+T*Q¢TH

L

EOTE 7

ma20: -5276.286

20171 0/26/
i5te | WEEEN, | BREEER | 9 | REIE IACD | KDJ | RSI | BOLL | WR | OBV | BIAS | ENE | BRAR | CCI | DMI
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FilE-dh
5H 3 = 108
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242866
10965

131134 111605
122696 131261
79227 88313
45580 47460
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— A A OS28NS AR

7 '
2 ARl SAHBMZUTTIEHBAS EANEA, Rzkd.
3 e
4
5
G initialize(context):
7
8
9 g.security "000002 . XSHE'
10
11 set_benchmark (' 000300.XSHG")
12
13 set option('use real price'. True) /E'\;E (L% ?
14
15 set_option("order_volume_ratio", 1)
16
17 set_order_cost (OrderCost (open_tax=0, close_tax=0.001, %
18 open_commission=0.0003, close_commission=0.0003,
19 close_today commission=0, min_commission=5), type="'stock')
20
21 run_daily(trade, '"every_bar')
22

BRI R AT AR E TR e ol
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39
40
41
42
43
44
45
46
47
48
49
50
51
52
53
54
55

— A RO g A

ma_nl ma_n2: /5\i§l!277

order_value(security, cash)

log.info("Buying %s" (security))

ma_nl = ma_n2 context.portfolio.positions[security].closeable_amount
order_target(security, 0)
o329 7
log.info("Selling %s" (security))

record(ma_nl-ma_nl)

record(ma_n2=ma_n2)

BRI R AT AR E TR e ol
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