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-.onBar

(ngizss) (2o (23] [eseir

double ema f.xminBar
f.xmin xmin
f.onXminBar

EralERETS

f-lastTick
name className author vitSymbol fastk slowK
double ema DoubleEm... FPython... IF1602 0.9 0.1
updateTick(
inited trading pos fastMa0 fastMal slowMa0 slowM4 5
newMinute
False False 0 0.0 0.0 0.0 0.0
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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]

RIS AE AR ETINE E | I Fe 5~ PR
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current_bar_time last_bar_time:
last_bar_time Nor

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"]

MR ATERETNS I: -’-'5 W e 5 B
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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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//EEFETE
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;

|
F&230 &=/ : =VALUEWHEN ( TIME<=090000+NMIN1*100,HHV(H,N));
2305 &K/} : =VALUEWHEN ( TIME<=090000+NMIN1*100, LLV(L,N));
F#:=SS;
FH: F#?:-se SRS T+N1*MINDIFF;
Tm.ﬁﬁm \%EIJE{EHﬂ-Nl*MINDIFF;

oy
Z51E:=CoHH; -
3:Fﬁi S =C<TH; B 1Z R RN E S E?
| | RRBER

IF TIME>090000+NMIN1*100 AND TIME<150000-10*100 THEN BEGIN
FFZ% :BUY (FFZ 554 AND[HOLDING=0,3F2{, MARKET);
FFZ : BUYSHORT (FFZ=S5%{%_AND HOLDING#0, %4, MARKET) ;

END

e Ze

IF TIME>=150000—NMIN2""'1@@ THEN BEGIN Jﬁtﬁii H==. pEL
W2 SELL(1, %], MARKET) ; =

SZS . % : EITINE: €58
- £ ZS : SELLSHORT (1, 3FE#8, MARKET) ; (R )

2B : HOLDING, COLORGRAY, LINETHICK®;
MBIRT" : ASSET,NOAXIS, COLORGRAY; / /Mt HEIE T, (EAEINMrEEHERE

BB AL HE TS » I & S BR
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# encoding: utf-8
from gmsdk.api import StrategyBase

from gmsdk import md 1/5
-~ from gmsdk.eaums import *

%mport arrow RIZIBS:  Python

import time =TS IBEEW

K& http://bbs.pi .org/thread-5884854-1-1.html
OPEN_VOL = 5 # &XIFOE HI p+//bbs.pinggu.org/threa "
MAX_TRADING TIMES = 50 # S A Tzl

class Hans123(StrategyBase): RIS H/a\ns1253|£y
def __init__(self, *args, **kwargs): (25T ETR)

super(Hans123, self)._ init__ (*args, **kwargs)
self.time_flag = False # E&ECE3AEEKHTEIRE
self.data_flag = False # EACAEEKA L. FHZUE
self.long holding = 0; # FG=

self.short _holding = 0;

self.trading times = 0;
self. get param()

# BRIZZIREN

def  get param(self): # SFHVFLEZZ]
self.trade_symbol = self.config.get('para', 'trade _symbol') # ZZ5UFH(THE
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') # JH#&iHJ[E]
self.hans_time = self.config.get('para', 'hans_time') # hansHJ[g]
self.ex_time = self.config.get('para', 'ex_time') # S&FIFEOHTE

BB AL HE TS ” I & S BR
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def

def

def

def

__get_time(self, cur_utc): # FFEVHAHIEZEREZE]
utc = arrow.get(cur_utc).replace(tzinfo="1local') 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

__init_band_data(self, bar_type): # 3£HV . FHIEHE

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 x(close list) # L%

self.dwn_band 4 min(close_list) # T[4

on_tick(self, tick): # ticki{T|E=/4F
self.last _price = tick.last price # KENEHM

on_bar(self, bar): # bar[EHIZESF

# SRENSRAYATEISEN

if self.time flag is False: B 1ZEBRESCIETDE E{}ﬁ%?
self. get time(bar.utc_time)
self.time_flag = True

BB AL HE TS 20 I & S BR
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# ItE L. 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:

L
self. init band_data(bar.bar_type)
self.data_flag = True

# (AHRBRFIRGCAL
if bar.utc_time > self.ex_time_utc:
if self.long_holding > 0:
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 > 0:
self.close short(self.exchange, self.sec_id, 9, 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

# RZATEER
1f 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 > @:

ERMSEA T ARETINE - I & S BR
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t B=E, =6
self.close short(self.exchange, self.sec _id, 0, 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 > ©:
# BZ6, KFEZe
self.close long(self.exchange, self.sec_id, 0, self.long holding)

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

# =6
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

# FFEIRE+1
self.trading_times += 1

BB AL HE TS - I & S BR
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if name__ == "'_main__':
hans123 = Hans123(config file='Hans123.ini')
ret = hans123.run() 5/5
print(hansl123.get_strerror(ret))

[strategy]

td addr=localhost: 8001

usernames= FCE4: 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

BB AL HE TS - I & S BR
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BE: $2017-06-01 09:00:00 3| 2017-07-16 15:15:00 #t&5<: ¥ 10,000,000 sizrtbE 100.00% Fi385:0.0000 E5H30.000 £ A8H SHEE
R vERsE ) J
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é_—IX:/ Y gé]\z\]i

Variables: var0(0), var1(0), kline(0), dline(0);
Variables: avgPriceBuy(0), avgVol(0), avgPriceExit(0);

Il i+ %18 & KD{A, 4 #KDJ#4z, A&k A% aR#%14, 3, 3
valuel = Stochastic(High, Low, Close, 14, 3, 3, 1, var0, varl, kline, dline);

I+ 410 a #4834, 20a #H-48394, 10a KR EH{A
avgPriceBuy = Average(Close, 10);

avgVol = Average(Volume, 10);

avgPriceExit = Average(Close, 20);

Il AKE %D, A axx.kFl0a¥@, sakiE A Fl0aw itz
if (kline > dline and Kkline[1] <= dline[1] and VVolume > avgVol and Close > avgPriceBuy) then
buy 1 contract at this bar close;

Il % a bk &M 55820 8 3 40t % &
if (Close < AvgPriceExit) then sell at this bar close;
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é_—IX:/ Y y—é]\zyi

Fobdreg: Lpdg#; Fe%atiq: 1992.2-2018.1; F44%4: ££02%
Fonmk 7 §350¢ L4 769705, R4 L+kd84 43504 L4 #3560 %
XA 7R A @#1190 5., LqF 18 #R A @ #4460 &,

A2

mulg%%*éﬁﬁ
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Sy R A BRAE

I AKE %D, At aXixkFl0akd, akZtxFl0a KEMH 0 EN
if (kline > dline and kline[1] <= dline[1] and Volume > avgVol and Close > avgPriceBuy) then
buy 1 contract at this bar close;

Il 4 a sk Ea#B 38208034824
if (Close < AvgPriceExit) then sell at this bar close;

H At 2 8] A4 2
%t
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