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E SHFE.rb HOT - 1 B - MCTrader
BAR) B sHrero HOT [+] [iv] 485y T hiEE 18] [+] [Re] Hized) SHFE MCTrader HEHE 2018714 13:35:03 =380 32=3801 773759 B=3,816 f§=3,756 l7=3,800 F¥=3800 +52 +139% MiirE=1 330,280

spread_signal v1_a

| SHFEhc HOT - 1 87 - MCTrader

BRI WB) strenc ot [+] (1] a5 204 109 (2] (Re) B3zt SHFE NCTrader MRS 20184 13:35:03, =390 32=3,008 TF=3,269 B=3,920 f§=3,881 ig=3.907 B =3,907 +49 +1.27%
flyirE8=352 484 spread_signal_v1_b
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// spread_indicator_vl a
Inputs: data_seriesl(Close of datal), data_series2(Close of data2),
upper_threshold(-10), lower threshold(-300);

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

diff = data_seriesl - data_series2;
slo = lower_threshold + (upper_threshold-lower threshold)/2;

Plotl(diff, "spread_diff");
Plot2(upper_threshold, "upper_th");
Plot3(lower_threshold, "lower_th");
Plot4(slo, "slo _th");

// spread _indicator vl b
Inputs: data_seriesl(Close of datal), data_series2(Close of data2),
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(upper_threshold, "upper_th");
Plot3(lower threshold, "lower_th");
Plot4(slo, "slo_th");
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// spread_signal vl a

Inputs: data_seriesl(Close of datal),
data_series2(Close of data2),
upper_threshold(-10),
lower_threshold(-300);

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

diff = data_seriesl - data_series2;
slo = lower_threshold +
(upper_threshold-lower_threshold)/2;

if marketposition = © then begin
if diff > upper_threshold then
sellshort next bar at market;
if diff < lower_threshold then
buy next bar at market;
end;

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

end;

if marketposition -1 then begin
if diff cross under slo then
buytocover next bar at market;
end;

// spread signal vl b

Inputs: data_seriesl(Close of datal),
data_series2(Close of data2),
upper_threshold(300),

lower_threshold(10);
Variables: diff (@), slo(9);

diff = data_seriesl - data_series2;
slo = lower_threshold +
(upper_threshold-lower threshold)/2;

if marketposition = @ then begin
if diff > upper_threshold then
sellshort next bar at market;
if diff < lower_threshold then
buy next bar at market;
end;
= 1 then begin
over slo then
bar at market;

if marketposition
if diff cross
sell next

end;

if marketposition -1 then begin
if diff cross under slo then
buytocover next bar at market;
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eesmmmm // spread_indicator_v2_same

Inputs:
data_seriesl(Close of datal), data_series2(Close of data2),
Length(20), NumDevs(2);

Variables:
diff(0), boll mid(®), boll upr(@), boll lwr(0);

diff = data_seriesl - data_series2;

boll mid = AverageFC(diff, Length);

valuel = StandardDev(diff, Length, 1);
boll upr = boll mid + NumDevs * valuel;
boll 1wr = boll _mid - NumDevs * valuel;

Plotl(diff, "spread_diff");

Plot2(boll mid, "boll mid");
Plot3(boll upr, "boll upr");
Plot4(boll 1lwr, "boll lwr");
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// spread signal v2 same (first version)
I Inputs: data _seriesl(Close of datal), data series2(Close of data2),
Length(20), NumDevs(2);

Variables: diff(0), boll mid(®), boll upr(@), boll 1lwr(0);
diff = data_seriesl - data_series2;

boll mid = AverageFC(diff, Length);

valuel = StandardDev(diff, Length, 1);
boll upr = boll mid + NumDevs * valuel;
boll lwr = boll mid - NumDevs * valuel;

if marketposition = @ then begin
if diff cross under boll upr then sellshort next bar at market;
if diff cross over boll_lwr then buy next bar at market;

end;

if marketposition = 1 then
if diff cross over boll mid then sell next bar at market;

if marketposition = -1 then
if diff cross under boll mid then buytocover next bar at market;
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// spread_signal v2 same (second version)
Inputs: data_seriesl(Close of datal), data_series2(Close of data2),
Length(20), NumDevs(2);

L
Variables: diff(0), boll mid(®), boll upr(®), boll 1lwr(0);
diff = data_seriesl - data_series2;
boll mid = AverageFC(diff, Length);
valuel = StandardDev(diff, Length, 1);
boll upr = boll mid + NumDevs * valuel;
boll 1wr = boll_mid - NumDevs * valuel;
if marketposition = @ then begin
if diff cross under boll_upr then sellshort next bar at market;
if diff cross over boll lwr then buy next bar at market;
end;
if marketposition = 1 then
if diff cross over boll mid then sell next bar at market;
if marketposition = -1 then
if diff cross under boll_mid then buytocover next bar at market;
SetStopContract;
SetDollarTrailing(200);
L 9185 A A 4 s AT h B
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Fra3cs Zid3r 5 =355
I $14290 $9950 $4340
A $48870 $26970 $21900
Fha ($34580) ($17020) ($17560)
KPR HEeIEER $4440 $2690 $3700
REE=L 321.85% 369.89% 117.3%
e Es 14.29% 9.95% 4.34%
BHIEF 1.41 1.58 1.25
EfTiEfh $0 50 $0
(R RE=sd 50 50 $0
FFeEEASR 50 50 $0
EHEEsREAOE ($2330)
EHEEeTEAEE (%) (2.15%)
EEEeE Fexa0E ($2030)
FEAREFESTFEREEESR (%) (1.87%)
EHEEeE AR E 6.13
Fra3cs Zi 355 =355
AR EREHE 452 228 234
FEGTEZEHE 0 0 0
BHAEZRE 179 a1 88
Shase = RE 274 134 140
== 38.74% 39.91% 3761%
BEEF $30.93 $43.64 $18.55
S ERFEn $273.02 $296.37 $248 .86
IS inER ($126.2) ($127.01) ($125.43) e e
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eessmmmm // spread_indicator_v3_same

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

Variables:
diff(0), mal(e), bias(0);

diff = data_seriesl - data_series2;
mal = AverageFC(diff, lengthl);
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 v3 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 then begin
if bias cross over 0 then sell next bar at market;
add _pos _cnt = 0;

end;

if marketposition = -1 then begin
if bias cross under @ then buytocover next bar at market;
add _pos _cnt = 0;

end;

{continue in next page...}

BB AR AREITINE a6 I St S BR

ChinaHadoop.cn



// add long positions, if applicable

if add_pos _cnt = @ and bias cross over thrust_th then begin
sellshort next bar at market;
add_pos_cnt += 1;

end;

if add_pos _cnt = 1 and bias cross over 2*thrust_th then begin
sellshort next bar at market;
add_pos_cnt += 1;

end;

// add short positions, if applicable

if add_pos cnt = @ and bias cross under -thrust_th then begin
buy next bar at market;
add_pos_cnt += 1;

end;

if add_pos cnt = 1 and bias cross under -2*thrust_th then begin
buy next bar at market;
add_pos_cnt += 1;

end;
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