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R AL

& vntrader

X

- -
KB pleos =5 ARE &I RN AEE BOR FIRN SN SEN TN T2 2—h 22 ®E =0
B iEEp1609 . p1609 ﬁaﬁmmog 5516.0 200268 788240 5504.0 5520.0 5482.0 5516.0 263  5518.0 1355 21:44:33.7 XSPEED
emlp m= p1608 ISHIMP1608 54760 6 5464.0 1 55700 1 99:99:99.9 XSPEED
Emm— p1607  FEHEEP1607  5510.0 2
AE e == p1606  IEHIEP1606  5436.0 14 ctaTemplate.py
S
fiis 0.0000 = 99180 1355 1101605  imiEEpl605 54260 9212 145462 5430.0 54320
HE 0 - &7 55160 -0.04% |n1609 SHIM1609  2341.0 177590 2653822 2340.0 2346.0
fitse % 55160 263 m1608 Z#Im1608 23510 146 . : : Lo
i T S N - -° class BarGenerator{obj
ZZF S* m1607 EHIm1607  2368.0 324 =
@ S T= m1605 SHAM1605  2306.0 4742 421072 2305.0 2309.0
FREm  -|zm IF1609 $FR300IF1609 3015.0 458 4051  3015.4 3023.2
e IF1606 3MF300IF1606 3139.0 1100 7759  3139.6 3144.8
IF1605 3F300IF1605 3193.8 1040 1602  3191.0 3199.0
‘ - ‘ IF1604 3PE300IF1604 32394 14521 35953  3227.8 32444
B | #8 | ke
Sl [z #E G| FEFE (FiE FekRs BeRS 20
000200002874 9619242413.52 9613794263.52 952809448852 85699771.0 -5448150.0 XSPEED
| crazss
[ngisees | el [Em] [2mE]
double ema
f.xmin = xmin
= — f.onXminBar = onXminBar
[k || =@ || mue |
.lastTick
name className author vtSymbol fastk slowK
double ema DoubleEm... BPython... IF1602 0.9 0.1
updateTick(se
inited trading pos fastiMa0 fastMal slowMa0 slowMg 5
newMinute
False False 0 0.0 0.0 0.0 0.0
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Level 1 vs. Level 2
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1TIREIRERR:

e Ticks -> Tmin/H
e Tmin -> 5m/15m/30m/60m(1h)/H

« HKZ (AR vs. E)
-3 -> A/

SnliEE I
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openl— opend oot latest =iy high BN
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] bars_by codes - dict()

def ticks_to_1m_bars(one_tick):
code - one_tick["code"]
ptr - bars_by codes.get(code)

. -

E "bars_queue”:

! "last _bar time":
; "day high":
l

“"day_low":
“current_bar”:

bars_queue - ptr["bars queue™]

last _bar_time - ptr["last bar_ time"]
day high = ptr[“"day high"]

day low = ptr["day low"]

current_bar = ptr["current_bar"]

current_bar_time - one_tick["time"][:-3]

ERMFRATSHETNE LS SR
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current_bar_time last_bar_time:
last_bar_time None:

current_bar["time"] ":00"
bars_queue.append(current_bar)

current bar["time"] - current bar time
last_bar_time :
current_bar["open™] = one_tick["open™]

day high one_tick["high"]

one_tick["latest™]
one_tick["high"] > day high:
current_bar["high"] = one_tick["high"]
day high - one_tick["high"]
one_tick["latest™] > current_bar["high"]:
current_bar["high”] = one_tick["latest"]

one_tick["low"] < day_low:
current_bar["low"] = one_tick["low"]
day low - one_tick["low"]
one_tick["latest™] < current_bar["low"]:
current_bar["low"] = one_tick["latest"]
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current_bar["close"] = one_tick["latest"]
ptr[“last_bar_time"] = current_bar_time
one_tick["high"] > day high:

current_bar["high"] = one_tick["high"]
day _high - one_tick["high"]

one_tick["latest™] > current_bar["high"]:

current_bar["high"] = one_tick["latest"]

one_tick["low"] < day low:
current_bar["low"] = one_tick["low"]
day_low - one_tick["low"]
one_tick["latest"] < current_bar["low"]:
current_bar["low"] = one_tick["latest"]

ptr[“"day high"] = day high
ptr[“day_low"] - day_low
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Hans123 7% g J5 #

0HARYE%S L RELA

a7 &30 (KN) 24¢ /58 &N 3%
té=FELS30904+ A6 S5 L

T 4 = 7+ & 53094 A 694K 4.
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/[ EEHEEE
INPUT:SS(1,1,10000,1),NMIN1(30,1,1000,1),NMIN2(10,1,100,1),N1(0,0,100,1);
N:=BARSLAST (DATE<>REF (DATE,1))+1;

|
FHiE2300 ST : =VALUEWHEN ( TIME<=090000+NMIN1*100,HHV (H,N) ) ;

FF£2307 \%#Erﬂ£b| =VALUEWHEN( TIME<=090000+NMIN1*100,LLV(L,N));
F2:=SS;

FH: FFE 300 e ST +N1*MINDIFF;
Tin:9?5*%3@%%¢EE§{EE11T-N1*MINDIFF;

M
BEM = LI o
Fﬁimﬁ: Ec<ﬁn BE: 2RI R TI R A=EE?
B

IF TIME>090000+NMIN1*100 AND TIME<150000-10*100 THEN BEGIN
FF22 : BUY (FFZ 5514 AND[HOLDING=0,F#],MARKET) ;
FF== : BUYSHORT (FF=£%/5% AND HOLDING#0, 3F#%,MARKET);

END
/16
IF TIME>=150000-NMIN2*100 THEN BEGIN EREE . pEL
EB L  SELL (1, 5, MARKET) ; “’i§$h£q:%EeFfN
==l sz
83725 : SELLSHORT (1 MARKET) ; =
END Wﬁ$ﬁi ( ,357’!‘&, ): géﬁﬁ&%TWJ)

B35S - HOLDING, COLORGRAY, LINETHICK®;
2B : ASSET,NOAXIS, COLORGRAY; / /it =5a14E ", (EAFALrE = HTE

ERMSRA T ARETINE o8 1] =t =
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# encoding: utf-8
from gmsdk.api import StrategyBase

from gmsdk import md 1/5
from gmsdk.enums import = .

}mport arrow g@ﬂiﬁgég; Python
import time BTG BEEN

KR http://bbs.pinggu.org/thread-5884854-1-1.html
OPEN_VOL = 5 # & GE Ki: hitp://bbs.pinggu.org/
MAX_TRADING TIMES = 50 # A ft/zl

class Hans123(StrategyBase): SREESA4 H?PS;__IZQ.Ey
def __init_ (self, *args, **kwargs): (25T ER)

super(Hans123, self). init_ (*args, **kwargs)
self.time flag = False # Z=&AHEAREME
self.data_flag = False # E&ECicEEALE. FHZEE
self.long holding = @; # FO=
self.short_holding = 0;

self.trading times = @; # H KA 5/020
self. get param()

def _ get param(self): # FREVELEZZ]
self.trade _symbol = self.config.get('para', 'trade_symbol') # Z5FH(THY
pos = self.trade_symbol.find('.")
self.exchange = self.trade _symbol[:pos]
self.sec_id = self.trade symbol[pos + 1:]
self.open_time = self.config.get('para', 'open_time') # JF&iHJ[E]
self.hans_time = self.config.get('para', 'hans_time') # hansHJ[g]
self.ex_time = self.config.get('para', 'ex_time') # SEEIEGHTE

BRI AR SRETINE 59 L PR
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def _ get time(self, cur_utc): # FHIEKHVEZEREZ2]
utc = arrow.get(cur_utc).replace(tzinfo="local"') 2/5
cur_date = utc.format('YYYY-MM-DD"')
|
FMT = '%s %s'
self.today open time = FMT % (cur_date, self.open_time)
self.today hans time = FMT % (cur_date, self.hans_time)
today ex _time = FMT % (cur_date, self.ex_ time)
self.ex_time utc = arrow.get(today ex time).replace(tzinfo="'local').timestamp
self.hans_time utc = arrow.get(self.today hans time).replace(tzinfo='local').timestamp

def _ init_band data(self, bar type): # 3xHV . FEHIZ0E
bars = self.get bars(self.trade symbol, bar type, self.today open_ time,
self.today hans_time)
close_list = [bar.close|for bar in bars]
self.upr_band <= max(close_list) # L4
self.dwn_band #& min(close list) # 34

def on_tick(self, tick): # tickiz|E==4F
self.last price = tick.last _price # ZREN&GFN

def on_bar(self, bar): # bar[EERZ0IE=4F
# IRV RBIRTEISEY
if self.time flag is False: ,EQE’I\%: ig%m%ﬁggf)ﬂbgm*ﬁ%§ﬁ1ﬁ%7
self. get time(bar.utc_time)
self.time_flag = True

BB A A RE T 20 1] ==
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# ITEE. TH
if bar.utc_time < self.ex_time utc and bar.utc_time > self.hans_time_utc: 3/5
if self.time_flag is True and self.data flag is False:
|
self. init band data(bar.bar_type)
self.data_flag = True

# AHRREFIXR L
if bar.utc_time > self.ex_ time utc:
if self.long holding > ©:
self.close long(self.exchange, self.sec_id, 0, self.long holding)

print('exit time close long: %s, vol: %s' % (self.trade_symbol, self.long holding))
self.long holding = ©

elif self.short _holding > ©:
self.close_short(self.exchange, self.sec_id, 0, self.short holding)

print('exit time close long: %s, vol: %s' % (self.trade_symbol, self.short_holding))
self.short_holding = ©

return

if self.trading_times > MAX_TRADING_TIMES:

print('trading times more than max trading times, stop trading')
return

if bar.utc_time > self.hans _time _utc and bar.utc_time < self.ex time utc:
if bar.close > self.upr_band:
if self.short holding > O:

BRI AR SRETINE - m L PR
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* BEE, %50
self.close_short(self.exchange, self.sec_id, @, self.short holding)
print('close short: %s, vol:%s' % (self.trade_symbol, self.short holding))

self.short _holding = ©

# HZ6
self.open_long(self.exchange, self.sec_id, @, OPEN_VOL) 4/5

print('open long: %s, vol:%s' % (self.trade symbol, OPEN_VOL))
self.long holding += OPEN_VOL

# FFEIRE+1
self.trading times += 1
elif bar.close < self.dwn band:
if self.long holding > O:
# BZ6, TFEE6
self.close_long(self.exchange, self.sec_id, @, self.long holding)

print('close long: %s, vol:%s' % (self.trade_symbol, self.long holding))
self.long holding = ©

# A=E
self.open_short(self.exchange, self.sec_id, @, OPEN_VOL)

print('open short: %s, vol:%s' % (self.trade symbol, OPEN_VOL))
self.short_holding += OPEN_VOL

# TR
self.trading times += 1

BRI AR SRETINE - m L PR

ChinaHadoop.cn



if _name__ == '_ main__':
hans123 = Hans123(config file='Hans123.ini'")
ret = hansl123.run() 5/5
print(hans123.get strerror(ret))

[strategy]

td addr=localhost:8001

username= FCE {4 : Hans123.ini
password=

strategy id=

mode=4

subscribe_symbols=CFFEX.IF1707.tick,CFFEX.IF1707.bar.60

[backtest]

start _time=2017-6-01 09:00:00
end time=2017-7-16 15:15:00
initial cash=10000000
transaction_ratio=1
commission_ratio=0

slippage ratio=0

[para]
trade_symbol=CFFEX.IF1707

open_time=09:15:00
hans_time=09:45:00
ex_time=15:10:00
limit times=3
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BE: H2017-06-01 09:00:00 % 2017-07-16 15:15:00 #)ieE=: ¥ 10,000,000 FizsthE=: 100.00% FE:E:0.0000 B5HE0.000 EZEH: ARH

wE: vERNSER i
oeee 5 g 2ENE FlelEs BEt= =N Era=t 2E B FExRE FERE =3
79.57% 5.87% 660.04% 4.27 17.79% O 17,956,602 7,956,602 27 1 0.00%
= 58EA
Ritias W B W 2E(5300)
SHFcaE 100.00%
wHAFE 50.00%
—_ T O0%
-50.00%
sHERS _
6875

i _n I L} I_..____.._l [

_______._l_l_l_l__-_-_r B
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SHAT
15087
5085
[
-50 8%
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Variables: var0(0), var1(0), kline(0), dline(0);
Variables: avgPriceBuy(0), avgVol(0), avgPriceExit(0);

I+ 4182 KD, 4 8KDIf4x, A& AL &A#K14, 3, 3
valuel = Stochastic(High, Low, Close, 14, 3, 3, 1, var0, varl, kline, dline);

Il i+ 810 a #4849 4, 20ah #6394, 10a AR EH A
avgPriceBuy = Average(Close, 10);

avgVol = Average(Volume, 10);

avgPriceExit = Average(Close, 20);

Il AKLE %D, AdtsaiikFl0a#dA, $akhkkFl0a ki Mt E N
if (kline > dline and kline[1] <= dline[1] and Volume > avgVol and Close > avgPriceBuy) then
buy 1 contract at this bar close;

Il % a ¥k & #-1655820 a 3 4.0t % &
if (Close < AvgPriceExit) then sell at this bar close;
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Kotz Lpd5#; F%atiq: 1992.2-2018.1; F4%: ££0.2%
Fom 7 4350 L #6970, RM L #H 43508 L #3560
Fom AR A @ #1190 %, LqF 48 #& K @ #4460 &,

A
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5,000.00

4 500.00

Sell | l-“
e "m

Lo Buy b U
-5“ 1E|u

2,500.00

2 e =8 EH T WA+ ) +—H8 2016 =8 FHA
ﬁgiﬁ,&Mﬁ&&i% QKT&? m@&@&i%

FHRG 4L RAMN, RELEREE. 4T £.2015.6.12#]2015.8.26 — N5 12 T 40 i& A o
2006.1-2007.10F A A74. %5 % FHH AL LT3 BRFHGOE: FTARBLARE, s stidshid,
NA o 2R T ORE, X2 BAR A

BEEFNLG: S2FFE, WAL, ATAF KA, QRRENE: o4, BrfllmE; KAMBE
R KITH, Nk R hE—B, 42 K3 oA 0
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Sy B A BRAE

Il AKEED, AHEaXRxATFI0as54, sakE Xk Fl0a Kk EMmatEN

if (kline > dline and kline[1] <= dline[1] and Volume > avgVol and Close >
avgPriceBuy) then

buy 1 contract at this bar close;

II'% a ¥ & M4 3£ 5820 a ¥ £, 4t & &
If (Close < AvgPriceExit) then sell at this bar close;

A AT 2 ¥ A2
3k
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