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initialize(context): ¥IEHTT7A, SEKBBININIET K. 1ZREF T #HITEAEIRN
TR RS RIS Z TR ITRES ., [DAKI)

handle_data(context): IZR RN T F—EXONEENESEIAR, KERATEL
SEIZREP LI, (DAL

hisover_callback(context): 1% BRI TE RIS =1 THI I LN ER SRS #HIBA . A IFEIZRE
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import talib
import numpy as np

# SRESAVEEIRIRLZ R

def initialize(context):
# ITRMBEERIEEGZ 1 7280h £ E#E 500 1R SetBarlnterval("ZCE|Z|APIMAIN',
"M", 1, 500)

# MR REFITHNEANESEENIS A L ERZE
def handle_data(context):
Loginfo("ER KBS R Ak & B A)

# REEHEMRIETEM BT EE
def hisover_callback(context):
LogInfo("SRB& A SEMERIZITEER”)

# R EILERESETIHEE
def exit_callback(context):
Loginfo("RE&RIRIR L")
MU ESTI T — M EEMIREE, ZRESAT numpy. talib BANE A python =7
E:
import talib
import numpy as np
T TEREESANHELEE:
SetBarlnterval("ZCE|Z|AP|MAIN", "M", 1, 500)
Ha 7T AR ER:
Loginfo(" &R RES# An & B E A"
1ZREEH T IUARE A hisover_callback()# exit_callback()F M &, XEREAHTETRLRAR
AN RN ERRER. T8 BERBEEWML, HRERBRIER
SetBarinterval (BRI EB M X EFRE L REGA.
BTk, BNFEFRRLUE, RBEUERFEERNVCLZE, BtSFEHAZIEEHEEIEN
AP 0., XEF R EEETEECD:
® BarCount: FKBUSE SN Bar B3
® Open: IEEEANEERAHNFAEMN
® Close: EEENIEE B EMN
® High: IEE&NEERAPNESMN
® Low: IEEEANEEAINTEN
® Vol BX=E
® Openint: IFEE
® BuyPosition: FKEHAHFECHNIANTRNHECE
® SellPosition: RBHFFHEHZEARDNFCE
® MarketPosition: FKEUHBIAIHFCRTS
SRBIRRE AT E AT RIS A python =77 talib ARt 75 7%.
REREI G L ER T DU 1T — L8 BIstrAYiTE, [ talib FEAY MA $545 4041



# ITE 5 PRI ESANBENEFIE

mal = talib.MA(Close("ZCE|Z]AP|MAIN", "M", 1), 5)

# TE 20 PHER T ESANBENBTI9E

ma2 = talib.MA(Close("ZCE|Z|APIMAIN", "M", 1), 20)

3R mal $E4RF1 ma2 FEAREVITE AEl T S AN E N EHE Close(), MA fE4r7T7EZEA
python BE=77F talib f975 7%, BN EIRKERAT:

import talib

import time

pl=5
p2 =20
qty =1

def initialize(context):
SetBarInterval("ZCE|Z|AP|MAIN", "M", 1, 500)

def handle_data(context):
# HMrEANRENEIEKERSHEITEEX
if len(Close()) < p2:
return

mal = talib.MA(Close(), p1)

ma?2 = talib.MA(Close(), p2)

if mal[-1] > ma2[-1] and MarketPosition() <= 0:
Loginfo("& X #TENBCIRIE")

elif mal[-1] < ma2[-1] and MarketPosition() >= 0:
Loginfo("SE X HANSEH FEERE")

def hisover_callback(context):
LogInfo("5RB& [ RN ER I T4 R")

# SRERE LR SIs TR 4R
def exit_callback(context):

LogInfo("SRE&RIRR Hi ")
XEEMEXT=ANEREEpl, p2, qty, FHIENTXH:B4HE:
if mal[-1] > ma2[-1] and MarketPosition() <= 0:

Loginfo("& X #TENBECERIE"
elif mal[-1] < ma2[-1] and MarketPosition() >= 0:

Loginfo("SE X HNSEH FF B E")
ETXRRABZRAZSEORTUATRES T . B 5EONKBESNT:
import talib
import time

pl=5



p2 =20
qty =1

def initialize(context):
SetBarInterval("ZCE|Z|AP|MAIN", "M", 1, 500)

def handle_data(context):
# HrEANRENSIEKESSHEITEEX
if len(Close()) < p2:
return

mal = talib.MA(Close(), pl)

ma2 = talib.MA(Close(), p2)

if mal[-1] > ma2[-1] and MarketPosition() <= 0:
Buy(qty, Close()[-1])

elif mal[-1] < ma2[-1] and MarketPosition() >= 0:
SellShort(qty, Close()[-1])

def hisover_callback(context):
LogInfo("SRB& A LM ERIZITEER")

# SRER(E LR SIs TR 4R
def exit_callback(context):

LogInfo("SRE&RIRHR Hi ")
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context- il I~ 3C
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def initialize(context):
# 170 1 0% PTA ZEIE%HE 500 R
SetBarlnterval("ZCE|Z|TA| MAIN", "M", 1, 500)

handle_data
(@ATIESTY|
(i ]
R SIS B B — 2B 0 O BRI AT A, SRR 1 2 2b S5 i X LS, BdE s
SRR A L AT A
[Z#]
context- & N 3
(7411
def handle_data(context):
# LA price M4 SEN 1 T PTA TIEGY
Buy(1, price, "ZCE|Z| TA| MAIN")

hisover_callback
[iedsi]
@D
J3 52 [l I i B3 5 o AR AT %) [ A B 2o FH P R 7 12 R 5 SEIILLE g 52 BB B 45 BRI 5 kAT
RERAE
[ 2]
context- & 3
&N

def hisover_callback(context):



LogInfo("This function will be called before history phase ends")

exit_callback
GriEESSTTY |
(i ]
2151 BRSO SR AR M AT o PP TR 12 R B SEILALE SRR A L T R B AT I B A
[Z%#]
context- Mg R 3¢
@ND
def exit_callback(context):
LogInfo("This function will be called before strategy quits")

A2 o BRI

HEAT N AR DL S I N S AL 5

R

® UK )T R ARSI T RS S I R, T R A ) A_SendOrder BREUTE DT SEB BN BLE
X B Buy. Sell 25T N .

XBEFIH T TR BT BRI A IR EUE, FTHRARWHARETIRGHESE
® L RAIA S W) S B4y TR AL 5 o

Buy

(i ]

PP Z OB, %N B BT T S B S B
[FHi%]

void Buy(int orderQty=0, float orderPrice=0, string contractNo=None, bool needCover = True,
string userNo="")

[Z#]

orderQty (int) EA%E, BIAHNO

orderPrice (float) LAMAHE, ERIAN O

contractNo(str) SZIRRY, AHEEIZS BN FEHES 2

needCover(bool) &S TXFA, ERUERN True

userNo(str) F /%5, AFHREH, AfEE0AMER AL EH 9

[iZ[E1{E]

JCiR [BHE

[%F]

FEAE AL @O, TiREME. HS 8 needCover A True B, WIRFENFG, &%
PHEIAXNTFE, REHATHCEIE, 2 needCover 4 False B, HiFATHFG#AE.
ZREIH T 2386, HAAEMM W

WECSHTRFOIRES AT T, ZR OB ST 2 L8 0.

MR YR OIRENT R, BB H needCover N True B, ZEREE FHTE TG, AN #%
WSEHITZ LE0, WASIERN Kt . 24 needCover A False i, 1ZHREUNHEAT £k
AR,



MELHTFFCRERNZ 6, ZREBCHARLLEE, HRAR TR IR CER R T Rt
KTELECWRE, DRES, RKFFOEER.
LEFEMME I k A RGE R, IR EEE b, S MU EGT A RN ks K RS
H, SRR PR RIS R .
filtn: 4T k 26 A& 50-100, F buy (1, 10) K5, ZFEMHLL 50 K.
(GND
# THETA 2, JFA 10.2 FIMHE LN 50 5K44
Buy(50, 10.2)
# PHTA A, R AT Bar ISR SEN 10 5kRE 40, B ERIERIT
Buy(10, Close()[-1])
# SPRTE T, JEHBU RN 5 5kE4), B ERIARSE

Buy(5, 0)
# FRITAETE, FFHINMEANZ S EEDEENBINTRTS, 5 ERIERHE
Buy(0, 0)

# FRTEZTAA, JEHSET Bar BTSN 10 5k &2, 5 EKIRERFE
Buy(10, Close()[-1])

# FH4HT Bar BT SEN 10 5KG 4, 5 ERIARFE

Buy(10, Close()[-1], needCover=False)

BuyToCover

(]

PR AT EERAE, 1% BT TP SR BRI SE AL R B
(5]

void BuyToCover(int orderQty =0, float orderPrice=0, string contractNo=None, string userNo=",
char coverFlag ='A")

(4]

orderQty (int) SEAEE, ERIANO

orderPrice(float) L A%, ERIAN O

contractNo G245, BRI NIEAES L

userNo JH /45, NFARTER, BROAMEM Sk E ) 9

coverFlag “F4FHERRE (WS EUKT SHFE A INE X0, BRARENABHEN G5 FRER
FA, HFE, WS ENRN'C, HF5, WHEENT

(GUAELED |

oIk [HlfE

[+

PSP EERAE, TR IENE.

ZEREAH T2 3, HALEI T

WMA LT OIRE NEET, LR A PAT TR

MELHTHFCRERNZ A, ZRBAPAT TR,

IR MR IR NG, WARM orderQty fEFBUME, ZBREK- T A2, L3
FEPBIRAS, S0 RSP 24 orderQty B2 6

BT k R RG], 78 7 S8 b R o U AT A RO R A B RS
S G IS S e N

Blan: 2M4ET k &G N HE A 50-100, H BuyToCover(1,10) & 5., ZFEHMHLL 50 K H,



(GND
# F 10.2 IR 25 S SEN 50 R4 49
BuyToCover(50, 10.2)
# FH240T Bar MM kBN 10 (K& 4, B ERIERSE
BuyToCover(10, Close()[-1])
# HI KN 5 5KkE4), 5 ERIERE
BuyToCover(5, 0)
# FHIIMEZ S E P E R TR, 5 ERIAZETE
BuyToCover(0, 0)

Sell

| QIED |

FEAE A Z AP, N RO T P s BN SR B B
[1E%]

void Sell(int orderQty =0, float orderPrice=0, string contractNo=None, string userNo=", char
coverFlag ='A'")

[Z%#]

orderQty SENHUE, NERE, FiIANO

orderPrice SEAMIHE, NiEFREL EIAAO

contract S LS, NFFFER, BRIMEHREMESZ)

userNo FH /%5, NATER, BROIAMEM Sk E I 9 s

coverFlag P4 FiEfrE (WL SHFE A INE B350

(GUAELED |

TCIR A

[+

A2 ERE, TR ENE .

R T2 5, HACBRI AT

WM LT OIRE NFT, LR A PAT TR

MELHTFCRERNT R, ZRBAPATETHRAE.

IR LR CIRE N L6, WARMN orderQty fEFBGME, ZBREK- TG 2, X3
FPHPIRES, S ASFRZH orderQty K245,

LEFEU L k RRE RO, EPEE L, BaBURRGE A B R R fESEA
H, RIS PR RIS K A

fillgr: 41T k Z6A R 50-100, H sell (1, 10) K5, ZAEMNIELL 50 K H.

(@RI

# M1 10.2 BT R S 50 5KRE 4

Sell(50, 10.2)

# F4AT Bar AL SZH 10 5KE 4, T ERZEZRETE

Sell(10, Close()[-1])

# I SEH 5 5kE4, 5 ERIAZRTE

Sell(5, 0)

# HIZAL S W E PRI E, S ERIEERSE

Sell(0, 0)



SellShort

QUAED|
PAE ARG, 12T SR T T SR BOM S B
[iEVE]

void SellShort(int orderQty =0, float orderPrice=0, string contractNo=None, bool needCover = True,
string userNo=")

[Z%#]
orderQty (int) SEAEE, EFRIAHNO
orderPrice (float) LA, BRI N O
contractNo(str) &2, ANEEZSEERIE HIEAEEZ

needCover(bool) JETIEFXFA, ERUERN True

userNo(str) FI/'4 5, NFAFH, AFREEIAME AL E 7 9~

(GUAELED |

TCIR A

[%iE]
PEAE A S EE, LREME. U3 needCover A True I, WHRAMENF4, &40
SFHEFTAEX TG, REHITIFCEME, 2 needCover A False I, W7 G#4E.
ZRREH T2 ki@, HACBR AR

WA HHTFF RS RFT, 2R AL S HO T 2B B

WRHUATFFCIRENZ R, BB H needCover N True i, ZRELTFHRTEE 6, RN %
WSO T LB E, WAIMERNAZH . 24 needCover A False B, ZBREALIHAT S
HOERAE.

MPHHTFORENT G, ZRBCH RS, HEARRTREW IR CEIGR T REH
RTESECHIRE, DETE, mRKRFOESEWR.

LA kK KA RGEHE, P EE b, RS BURET A B ks KR, B
H, RIS PRI A A
Bilhn: 2470 k 286 2B A 50-100, I SellShort (1, 10) &5, ZHEAHKE LA 50 K H.
(@RI
# PR 2300, JFH 102 B2 SkSz T4 50 5kE 4
SellShort(50, 10.2)
# PHTA 2 G0, JEAAET Bar WL A Sk ST 10 K&, S EKIAEE
SellShort (10, Close()[-1])
# PHTA 2R G0L, JEHI SRS I 6 5 KEY, B ERIRZEE
SellShort (5, 0)
# FoFRETA 20, N ZAE 5 W E i E RO N BT, S ERIAZRSE
SellShort (0, 0)
P 2 kAL, AT Bar RN R SkSE M 10 KRG 4, S ERIAZRSE
SellShort (10, Close()[-1])
# 407 Bar WL 2 Sk 2 T 10 5K &4, S ERIEZESE
SellShort(10, Close()[-1], needCover=False)

StartTrade
(i)
W S S



[E7%]

void StartTrade()

[Z%#]

Vi

[iZ[E1{E]

Vi

[%E]

TESRBRISATIN, {1 StopTrade PRZECET SIS M)LK B S, W LLEL StartTrade PREIK S
SHEWE 1) SR B D fE o
(=411

Vi

StopTrade
@D

PE LT 5
[5i%]

void StopTrade()
[Z%#]

p
(GUAELED |

p
[+

TERIEIZATHS, {FH StopTrade RJ LA I 45 1 SR [ S 4% K H1
(@RI

o

IsTradeAllowed

(i ]

e VR 5

[5%]

bool IsTradeAllowed()

[Z%#]

o

[+

RIS A 1 AT DA ) SE LR BRI A KA, SRS SERLIE AT N JF B VR R SER R B CRICE
StopTrade) HfiR[H] True, 53MJ3Z[A] False
(&N

o

TRIARAS

RIS 122 5 GE 115 B

N
EE:



o AR TIREUE A ZZ 5 s 2 1) Buy. Sell 57575 FIILT HLWZE 5 Si S &
® RINFIMA 5 GiitE B2 RS gt s B
AvgEntryPrice

[ ]

AT LHTFF O TR E S AN PR M

[E7%]

float AvgEntryPrice(string contractNo=""

[Z%#]

contractNo(string) A 2% 5, ERINNIEHES L

[#57]

Vi

(@RI

p

BarsSinceEntry
[

AT LT PR E S AR E N E O E 22 ETA & 1) Bar THEL.
(5]

int BarsSinceEntry(string contractNo=""

[Z%#]
contractNo(string) A 2% 5, FRINNIERES L
[ %]

R U CIREGANE - NE O E R ST B 1 Bar THEL, R [EENEEAL,
A 24 MarketPosition 1= 0 I, BIEFRFEEPROLT, ZREBA A=, SERE-1.
AR BT Bar N0,

(=11
x

BarsSinceExit
(i ]

R HUATRF G R € & AWM sIE-F AL B 2 297067 B 1Y Bar THL.
[i57%]

int BarsSinceExit(string contractNo="

[=#]
contractNo(string) A 2% '5, FRINNIEAESZ
[ &3%]

RIGUHTFF IR E G ARSI AL B 2 U AT BT Bar 114, R[EMENEEA.,
HMAR P, WRE-1,
HEE: 7f£°F4& Bar LN 0.
[ =111
¥

BarsSincelastEntry

QULED|



AL SR — MR A E R AT E K Bar THL

[5i%]

int BarsSincelastEntry(string contractNo="
[Z%#]

contractNo(string) A 2% 5, FRINNIEMES L
[#57]

R AR OARE S ARG — ME QAL E R AT AL E R Bar THE, R IMEEER.
RISy 0, IR EL-1.
HE: fE84 Bar L0,
(GND|
x

BarsSincelastBuyEntry
[
PAFAFFF O &R E— Buy @OALE 224517 B 1 Bar 114,
(5]
int BarsSincelastBuyEntry(string contractNo=""
[Z%#]
contractNo(string) 2% 5, FRINNIERES L
[+
PAF LT CIE € G ARG Buy @A E F M ATA B 1 Bar THE, IR EE AR,
AR R Ry 0, WR [HI-1.
HR: R Bar EA O,
(@RI
o

BarsSincelLastSellEntry
(]
PAF LR C G —A Sell @O B B 9HT AL E 1) Bar 114
[5%]
int BarsSincelLastSellEntry(string contractNo="
(4]
contractNo(string) & Z1%"5, BRI NIEHESZ)
[+
PAF LT CIRE S AR RG> Sell O E 2470 E K Bar THEL, IR E A,
AR Ry 0, R [HI-1.
. fEEG Bar EA O,
(@RI
o

BarsSinceToday
(3]

PRI R B —HR Bar 224 FTH) Bar ML
(5]



int BarsSinceToday(string contractNo=", char kLineType=", int kLineValue="")
[Z%#]

contractNo(string) & %145, BRI NEESZ

kLineType(char) K 257

kLineValue(int) K £& & }A
[#57]

Vi
(GND

Vi

ContractProfit

(]

PAF AR O T IEE & 7 .

[5i%]

float ContractProfit(string contractNo=""

[Z%#]

contractNo(string) A 2% 5, FRINNIERES L
[+

AT LT OO E R TIEEh T, IR BHME T R
(@RI

p

CurrentContracts

(]

ARAT MG L HT R OB A (F TR
(5]

int CurrentContracts(string contractNo="

(4]

contractNo(string) 2% "5, FRINNIEARES L
[+

AT TR S 2%, R IEHE L.
BRI HOR B SRS A BT O 80E, 2O NIEE, FeATUE, FRFiRE o,
(@RI

o

BuyPosition

(3]

AT LT O R SEANTT A & .

[5%:]

int BuyPosition(string contractNo="

(5]

contractNo(string) & Z1%"5, BRI NIEHESZ)

[+

ARAT RS AT R ORISR ATT M B, IR [ME R



(GND|
P

SellPosition

(i ]

BRAF AT 32 7 1A R &

[E7]

int SellPosition(string contractNo=")

[Z%#]

contractNo(string) A 2% 5, ERINNIERES L
[#57]

AT R AR O L RO, REME R
(END

p

EntryDate

@D
PAFARRF IS — N EeA E R H .
[5i%]

int EntryDate(string contractNo=")

[Z%#]

contractNo(string) 2% 5, FRINNIEAES L
[+

RS M TR 0, MR EIFERH #: 19700101, 75 MR A YYYYMMDD %21 H .
&N

o

EntryPrice

(i ]
PAFAFRF OIS — KR RN
[5%]

float EntryPrice(string contractNo=")

[Z%#]

contractNo(string) & Z1%"5, BRI NIEHESZ)
[+

PAF LT R E D RO, IR EME N A
R A ET R 0, R[] 0,

(&N

o

EntryTime
(3]
AT LHTFF R — RO AL E BT .
(5]



float EntryTime(string contractNo=""

[Z%#]
contractNo(string) A 2% 5, ERINNIEHES L
[ &%)

AT LRSI RO E, R FMEY 0.HHMMSSmmm #4 2C I [A] .
RIS AT Ry 0, IR 0,

(@ND|
x

ExitDate
[ ]
PG E Bar H.
[5i%]
int ExitDate(string contractNo="
[Z%#]
contractNo(string) A 2% 5, FRINNIERES L
[+
AF L HTFF I B -G 18], 3R E{E Y YYYYMMDD # = H 3.
i AR A, R A TERH #: 19700101,
(@RI
p

ExitPrice
(]
PAFE L EBIL— BRI .
[5%]
float ExitPrice(string contractNo="
(4]
contractNo(string) 2% "5, FRINNIEARES L
[+
PAF IO B a g, R IEHE N R
AWK, R ] 0, 75 3R 8] & Lyl — TG I BB
(@RI
o

ExitTime
(3]
RAGH A7 B Bar I [A],
[5%:]
float ExitTime(string contractNo="
(5]
contractNo(string) & %4145, BRI NEESZ
[+
AT AL E Bar I IE], 3R [F{E 7y 0.HHMMSSmmm 4% A 1] o



HELANARLE, WiRE 0,
(@ND|
P

LastEntryDate

[ ]

PG ARTFFC RGN E K H .
[E7%]

int LastEntryDate(string contractNo="")

[Z%#]

contractNo(string) A 2% 5, FRINNIEHES L
[+

PAFAFR O EE —NECAERH Y, RZIEMEDY YYYYMMDD # X H .
RIS TR &Y 0, ARG H #1:19700101.
(END

p

LastEntryPrice

[

AT LT O R E — RO HIRFEN
[5i%]

float LastEntryPrice(string contractNo="

(4]

contractNo(string) 2% 5, FRINNIEARES L
[+

AT LT RGN EOEs, IR EME T .
T R TR0y 0, MR 1A 0.

(@RI

o

LastBuyEntryPrice

(]

RAGA0T Buy FF BRI — IRECHIRLNHE.
(5]

float LastBuyEntryPrice(string contractNo="
(5]

contractNo(string) & Z1%"5, BRI NIEHESZ)
[+

AT T Buy FFOHIERE — N EEIHE, IR [BHME T R
A RS 4T Buy FFE00 0, NIRE 0.

(@RI

o

LastSellEntryPrice



(QIAED |
RAF AT Sell FF B HIHa — KR CHIZRFEH %

[E7%]

float LastSellEntryPrice(string contractNo=")
[Z%#]

contractNo(string) A 2% 5, FRINNIEHES L
[#57]

RIS 2400 Sell FrEHIRE —NECIE, REME VT SE
5 RHE 2400 Sell FrB 4 0, MR A 0,

@ND

Vi

HighestSincelastBuyEntry
[

ARAT T Buy SO HIRE — IR G LR R .
(5]

float HighestSincelLastBuyEntry(string contractNo=""
[Z%#]

contractNo(string) A 2% 5, FRINNIERES L
[+

BRAF T Buy FFEHIEJE MR BRI RS, IR BHE N R A
A SRS 4 HT Buy FFE 00 0, AR 0.

(CND|
x

LowestSincelastBuyEntry
(]

ARATF T Buy FF O HIHRE — IR E LR SRR
(5]

float LowestSinceLastBuyEntry(string contractNo="
(4]

contractNo(string) 2% 5, FRINNIEARES L
[+

ARAF T Buy SO ERE — NG LRI ERA T, R BME T R

A RS 4T Buy FFE00 0, NIRE 0.
(@RI

o

HighestSinceLastSellEntry
(3]

ARATF T Sell FFEHHJE — IR G LR B &
(5]

float HighestSincelLastSellEntry(string contractNo="
[Z#]



contractNo(string) A 2% 5, ERINNIERES L

[ %]

AF T Sell FEE I B JE— NG DURFIS &, 1R BHE AP S
A RG24 HT Sell FG v 0, MR 0.

(=111

X

LowestSincelastSellEntry

(]

BRI Sell FFO IR G — A LURIRAIKHT -
[5i%]

float LowestSinceLastSellEntry(string contractNo="
[Z%#]

contractNo(string) A 2% 5, FRINNIERES L
[+

ARAT T Sell FF AW HR)E — MO LSRR, R EME NPT S
F KIS R Sell #FF& 74 0, MR 0.

(@RI

p

LastEntryTime

(]

AT LT E R e — A E B T
[5%]

float LastEntryTime(string contractNo="

(4]

contractNo(string) 2% 5, ERINNIEAES L
[+

AT LT G — RO E A, R EMEDY 0.HHMMSSmmm A% 2GR [] .
T R TR 09 0, MR 1A 0.

(@RI

o

MarketPosition

(3]

PAF LT ORE .

[5%:]

int MarketPosition(string contractNo=""
(4]

contractNo(string) & %4145, BRI NEESZ
[+

PAF LT OIRA, R EME R,
iR [FMEE LR

-1 YA E R



0 HHTALE AT
1 YETA E N2
R BT R RFOOIRAS AU BT 51 4 e R Rt L RPIRES 5 SERLK - R B3 B A
—3.
@ND
# HIWT44) ZCE|F|SR|905 MR & EHZ 04
if(MarketPosition("ZCE|F|SR|905")==1): pass
# FIBT 420 ZCE|F|SR|905 LT/ B ARG, LRRHTCHLZ 4
if(MarketPosition("ZCE|F|SR|905")!=0): pass

PositionProfit

@D

PRFARRFCNESIE T .
[5i%]

float PositionProfit(string contractNo=")
[Z%#]

contractNo(string) A 2% 5, FRINNIERES L
[+

ARG G HT Ry 0, R A 0
&N

p

BarsLast
(i ]

AR 7] 5 i — Y A2 SR A IS R B 24 R HY) bar #
[5%]

int BarsLast(bool condition)
[Z%#]

Condition(bool) f& A\ [k fFRIAR
[+

A 7] 5 Jim — Y A2 SR AT B B 4 T ) bar H.
&N

# M4HT Bar JT4G, Heifi Hi3W Close>Open F¥) Bar 24T Bar FIWAZE . t05 A 0, B 245 Bar
B ) A2 6 AT Baro
BarsLast(Close() > Open())

Strategyld
(i ]

AR H SN 1d
[5%:]

int Strategyld()
[Z%#]

o
[#0]



P
(@ND|
P

RIS PERE

RIS DK P I B A S it E B

R

o NN ESIHEERLEMKNESER, Al TSI SRRk K eE R
® R Z G iHE BT L AT Buy. Sell %773 N IT B INAE 5 FilHE B
Available

L]

1% (7] SR 24 i AT R DL B <6

[H%]

float Available()

[Z%#]

T

[+

T

@NTD|

T

CurrentEquity
(i ]

1% 1] SRS 1) 24 T P A i
[FHi%]

float CurrentEquity()
[Z#]

T

[+

o

[7=f1]

o

FloatProfit

@D

IR B8 5E & L BN T .

[5i%]

float FloatProfit(string contractNo=")

[ 2]

contractNo(string) A 245, ERINNIEHESZ
[ %]

o



(GND|
P

GrossLoss
(i ]

IR [a] Rt T
[E7]

float GrossLoss()
[Z%#]

Vi

[#57]

p

(END

p

GrossProfit
@D

IR ] Z S o
[5i%]

float GrossProfit()
[Z%#]

o

[+

o

(@RI

o

Margin

(i ]

A48 8 S A REO RIES .
[5%]

float Margin(string contractNo=")
[Z%#]

contractNo(string) & Z1%"5, BRI NIEHESZ)
[+

o

(&N

o

NetProfit

(i ]

A EIREY R N U e E AT
[5%]

float NetProfit()



(241
P

[&iE]
P

(GND|
P

NumAlITimes
[ ]

A EIREA Gl P RENY € i
[E7%]

int NumAlITimes()
[Z%#]

p

[+

p

&N

p

NumWinTimes
(i ]

A EIREAL JREURE RN € 18
[5%]

int NumWinTimes()
[Z%#]

o

[+

o

(@RI

o

NumLoseTimes
(3]

IR [R5 45 O H
[5%:]

int NumLoseTimes()
(5]

o

[+

o

(@RI

o

NumEventTimes



(i ]

IR (A PR ORAS L
[E7%]

int NumEventTimes()
[Z%#]

Vi
[#57]

o
@ND

Vi

PercentProfit
(i ]

IR [FZ K P ) 28 ) Ty
[5i%]

float PercentProfit()
[Z%#]

p

[+

p

(&N

o

TradeCost
(i ]

R BZIK 7 AE 5 A T 823
[5%]

float TradeCost()
[Z%#]

o

[+

o

(&N

o

TotalTrades

(i ]

R BZIK 2S5 SOT BT
[5%:]

int TotalTrades()

[Z%#]

o

[+

o



(]

K 2k

PR E S AR LATRHER . KBRS ES WU L K 2471

BarCount

[utHi]
T8 %) Bar HSEL, ALHETT B K &L
[iEE]

int BarCount(string contractNo=", char kLineType=", int kLineValue=0)
[ %]
contractNo(str) & Z1%m'5, ERIAAFRESZ
kLineType(char) k £, W EfE1E S [ JA B AL (M E
kLineVale(int) k £& & 31
(&R ]
B
[ %]
IR [FHEAIT B K 28 805 0T 1R T i 4a € A 3 (kLineVale) [ K Ze3iiz il

Open
(i8]
B E A 2048 € R B
(5]
array Open(string contractNo=", char kLineType=", int kLineValue=0)
[ 4]
contractNo(str) & 2%, ERIANFEHESZ)
kLineType(char) K Z&257Y,  R] JGEAE 185 2 (7] Jo] H 2 AU A28 R 4
kLineValue(int) K £& )& 31
[k =115 ]
IR [AIEE 24T Bar I FTA TN
[ %]
415 O, Tick B NS FIHGH M, IRBME numpy B4, A5 #UE ST Bar FIATA H#AT
Open()[-1] 7/~ 24H1 Bar JF#LT, Open()[-21% 7~ E— Bar JF#4fr, LR
(=11
# RIS LW PrE a2
Open()
IR ARE R E G2 1 0% K LT A TR 5
Open('ZCE|Z|SR|MAIN', "M, 1)

Close
[ ]
T 7€ & 2048 € RS



[E7%]
array Close(string contractNo=", char kLineType=", int kLineValue=0)
[Z%#]
contractNo(str) &%, ERINIEHER L)
kLineType(char) K k357, W] I&{E 15 S k) Ji IS R M 25 R 2L
kLineValue(int) K £ & 3A
(GUAELED |
IR [EIA L 2 H Bar (1 BT A USCASAN
[#57]
{85 C, Tick I NV AT B i, IRIEME numpy 2020, B8 #0047 Bar FTH FFELN
Close()[-1] 7~ 477 Bar Y&/, Close()[-2]F 7~ E—A> Bar WLy, DA SSHE
(@RI
# FRIUHEHE S 20 1 A WO A B
Close()
IR EBE FIEG 2 1 7080 K &I BT A Wi Bl
Close ('ZCE|Z|SR|MAIN', 'M", 1)

High
@D
i € & 248 € JA I B =
[5i%]
array High (string contractNo=", char kLineType=", int kLineValue=0)
[Z%#]
contractNo(str) &%, ERINIEHER L)
kLineType(char) K 2284, AT IR 15 2 (5] Ji] HH 2 B M6 ok £
kLineValue(int) K £ /& }A
[iRE{E]
IR [F1 A 1 24 R Bar M ATA B i
[+
615 H, Tick B4 ATHHENT, REMEA numpy $041, B8 20T Bar FIFTA S
High('ZCE|Z|SR|MAIN','M', 1)[-1] 372457 Bar f =i, High('ZCE|Z|SR|MAIN','M', 1)[-2]£ 7~
A~ Bar fEifr, PAEHE
(&N
o

Low
(3]
i € 5 LR E S W ) S AR
[5%:]
array Low (string contractNo=", char kLineType=", int kLineValue=0)
(5]
contractNo(str) & %4145, BRINEESZ
kLineType(char) K £k, AJ (B 1% 2 i) & ISR MO iR 2L
kLineValue(int) K £ /& A



| GIESEIFID |
IR A8 1L 24 /T Bar H AT A S AT
[ %]
A5 L, Tick B NS T EGHAN, IRIEME numpy $02H, &80 24987 Bar FFTA AR
Low()[-1] FR/~4HT Bar HAKAY, Low()[-2]3 s E— Bar sA&Afr, PALEIEHE
(=111
X

OpenD
(i ]
i € B 446 E A N R ATH T RAR
[5i%]
float OpenD(int daysAgo=0, string contractNo="")
[Z%#]
daysAgo(int) LKA, ERIAN 0, BIY4R
contractNo(string) A 2% 5, ERINRNIEESL

(GEYELED
MR AHEE S 295 E N R AT R
[ %]

A5 FH 1% bR BRI 15 0 PR AE SRS 1Y) initial 79T {# ] SetBarlnterval(contractNo, 'D', 1) /71211 [
contractNo B4 HEA(EE; % daysAgo it 11T BG4 contractNo H ZRE#E HIFE A% &=,
T3 51 -1

(=11

# RECERE &S 3 RATHIFEAN

OpenD(3, 'ZCE|Z|SR|MAIN')

CloseD
(i ]
8 5E B4R € AN KT WEAY
[5%]
float CloseD(int daysAgo=0, string contractNo=")
[Z%#]
daysAgo(int) 25 JLKHT, BRilJvo, B4R
contractNo(string) &%1%5, BRI ANREEZ

(GEAEED
AR [El 45 52 5 2048 E A T N R AT AR A
[ %]

A5 FH % pR BT TS B AR (B SRS 1 initial 7757 f#H  SetBarinterval(contractNo, 'D', 1) /71211 [
contractNo B4 HZAE S #F daysAgo i 1T 1A %) contractNo H ZREUHRE MIFE AR B,
T3 51 -1

[ =111

# REC AR &S 3 RATHU AN

CloseD(3, 'ZCE|Z|SR|MAIN')



HighD
(i ]
a5 B 24 € AN KT
[E7]
float HighD(int daysAgo=0, string contractNo=")
[Z%#]
daysAgo(int) LKA, ERIAA 0, BIYR
contractNo(string) A 2% 5, ERINNIEMES L

(GEYELED
MR AHEE 5 295 E A N R AT s
[ %]

A5 FH 1% bR BRI 15 0 PR AE SRS 1Y) initial 7T {# ] SetBarlnterval(contractNo, 'D', 1) /71211 [
contractNo &4 HZAE S #F daysAgo i 7T 1A %) contractNo H ZREUHR MIFE A B,
Y3 (51 -1

(=11

# REC AR EES 2 3 RATH ST

HighD(3, 'ZCE|Z|SR|MAIN')

LowD
[
i € & 246 € A N R AT H) AR
[5%]
float LowD(int daysAgo=0, string contractNo="
(4]
daysAgo(int) ZHJLKHI, ERIAAN0, BI4K
contractNo(string) A 2%"5, ERINRNIEMESL

(GEYEED
AR (B4 5E 2098 E T N R AT R e AR
[ %]

A5 FH 1% bR BCRT 15 B PR AE SRS 1) initial 7T {#i ] SetBarlnterval(contractNo, 'D', 1) /71211 [
contractNo B4 HZAG S #F daysAgo #Eid 1T 1A% contractNo H £ EUHR MIFE AR B,
T3 51 -1

[ =111

# REC AR &G 3 RATH SR

LowD(3, 'ZCE|Z|SR|MAIN')

Vol
(3]

7€ B 245 & A WIS &
(5]

array Vol(string contractNo=", char kLineType=", int kLineValue=0)
(5]

contractNo(string) &Z1%5, RIAFEHEESY
kLineType(char) K £k, W] i%{E 15 S ) J HH SR M0 24 bR 5L



kLineValue(int) K £& & }A
| GIESEIFID |

IR B8 58 G 2148 € I A =AU
[ %]

fE1'5 V, R[Fl numpy 204, BFEEUL9HT Bar TIFTAE B =5 s

Vol()[-1] FR/~4HJ Bar lAZ &, Vol()[-2]1FK/~ E—> Bar &=, LLILIEHE
(=111

X

Openint
(]
€ SR E MR E
[5i%]
numpy.array Openlnt(string contractNo=", char kLineType=", int kLineValue=0)
[Z%#]
contractNo(string) & %145, FRINEHESZ
kLineType(char) K k357, W IE(E 15 S ) A ISR M4 R 2L
kLineValue(int) K £ /& }A
[+
W& [8] numpy $4H, ELAEALLE 2HT Bar KT A RO &
Openlnt()[-1]77< 241 Bar #F &, Openint()[-2]%/~ L — Bar £, DL
(@RI

o

BarStatus
(i ]

TR E G 212410 Bar FRASE
[157%]

int BarStatus(string contractNo=", char kLineType=", int kLineValue=0)
(4]

contractNo(string) & %4145, FRINEHESZ

kLineType(char) K Z&2RAY, AT IR 15 2 (5] Ji] JH 2 B Mr s ok 45

kLineValue(int) K £ /& HA
[+

R EMERERY, 0 TR % —A> Bar, 1 &R (A8 Bar, 2 £oxi)o—A> Bar
(@RI

o

CurrentBar
(3]
i € 5402410 Bar KR GIME
(5]
int CurrentBar(string contractNo=", char kLineType=", int kLineValue=0)

(241



contractNo(string) A 2%, BRIARUESZ

kLineType(char) K k357, W] i&{E 15 S k) J IS R M 25 R 4L

kLineValue(int) K £& & }A
[ %]

A Bar iR [EME N 1, HoAth Bar 1E3

YICHARR, ANFEAE AT Bar, R[H]-1

HBZITEPEASHPAEE -ADSEAEHEN, IR [BEAES 20267 Bar Z 9
(=111

X

Date
(]
R Bar 17 H 3
[5i%]
int Date(string contractNo=", char kLineType=", int kLineValue=0)
[Z%#]
contractNo(string) & %145, FRINEHESZ
kLineType(char) K k357, W IE(E 15 S ) F S MO 24 R 2L
kLineValue(int) K £ /& }A

(€S |
fi1’5 D, R[EIFEZA YYYYMMDD 15 %
=511

4R Bar XM H B4 2019-03-25, NIl Date i% [F]E & 20190325

Time
(]
4T Bar R [H]
[5%]
float Time(string contractNo=", char kLineType=", int kLineValue=0)
(4]
contractNo(string) & %4145, FRINEHESZ
kLineType(char) K 224, AT G AR 17 2 () Ji] HH 2R AU M 28 R 2K
kLineValue(int) K £ /& HA

[ &)
fa15 1, R Ek AN 0.HHMMSS HIEE A4k
(=]

4R Bar XM [RIEHE] A 11:34:21, Time JR[A{H A 0.113421
24T Bar XN B[R] 9 09:34:00, Time iR [F1{E /5 0.0934
4T Bar XN B[R] Y 11:34:00, Time iR [FI{E M 0.1134

TradeDate
(3]

i 7€ 5 42410 Bar 52 5 H
(5]



int TradeDate(string contractNo=", char kLineType=", int kLineValue=0)
[Z%#]
contractNo(string) &%1%i5, FRINEAES L
kLineType(char) K Zi288Y, A]eff i 2 %) J& IS Y Me s o 2
kLineValue(int) K £& & }A
[%E]
I[85 YYYYMMDD 5%
(=411
24T Bar XFR[IAE 5 H A 2019-03-25, I TradeDate iR [F11E 4y 20190325

HistoryDataExist

QD
TRAE B2 P LB 2 AT 2K
[iEE]

bool HistoryDataExist(string contractNo=", char kLineType=", int kLineValue=0)
[Z%#]

contractNo(string) & %145, FRINEHESZ

kLineType(char) K k357, W IE(E 15 S ) F S MO 24 R 2L

kLineValue(int) K £ /& }A
[+

IR [F] Bool fH, ARGRIFEl True, 75NIRIA False
(@RI

o

HisData

(i ]

BRIl g 2 B B

[5%]

numpy.array HisData(enum dataType, enum kLineType=", int kLineValue=0, string contractNo=",
int maxLength=100)

[Z%#]

dataType(char) $&7E [ SEEHE AN, T3 A MO BR ORI IR 5 SN :
Enum_Data_Close() : WAL

Enum_Data_Open() : JF#&:T

Enum_Data_High() : &

Enum_Data_Low(): &I&AT

Enum_Data_Median(): H [A] 4}

Enum_Data_Typical(): #rdEMT

Enum_Data_Weighted(): JnAL &4

Enum_Data_Vol(): %A &

Enum_Data_Opi(): fF&=

Enum_Data_Time(): K Z&H[A]

kLineType(char) fi5 2 JA AR AY, Tk () Mes o EORIAH IR 25 SR :
Enum_Period_Tick(): JEHHZRA 4328



Enum_Period_Min(): JEHAZET 434
Enum_Period_Day(): AT HZk
kLineValue(int) W%, 40 5 08hek, FIEUNE 5; 50 #02k, JAHIECN 50
contractNo(string) &Z41%S, NENEC Y &4
maxLength(int) 1R [B] [F7 52 204 BA 1) 5 RS RE,  BRIAMEA 100
[ %]
1. SREUATEASE A SetBarinterval 11 6 & &40, 16 € 6 1, 48 € BE M 7 sSh ¥, 1500 HisData
HUAS 2125 4
2. IR[Al numpy #02H, FREGT I T maxLength /M8 & FOFR S 77 52 504
(=111
# RECEHE %S 2065 2410 Bar 7E N 12 1T 1000 4~ 5 7 Bh 2k U BLAN
closelist = HisData(Enum_Data_Close(), Enum_Period_Min(), 5, "ZCE|Z| SR| MAIN", 1000)
closeList[-1] &/~ Bar FIULEAN, closelist[-2]3# 7~ . —A> Bar FIUELAY

HisBarsInfo
@D
AR % maxLength HR$iE € KT 7 52 K 2 PR 4t
[5i%]
list HisBarsInfo(string contractNo=", char kLineType=", int kLineValue=0, int maxLength=None)
[Z%#]
contractNo(string) A 2%"5, ATIECYET &4
kLineType(char) K Z&2R4Y, AJIGLAR 15 2 (5] Ji] JH 2R B Mr s pR £
kLineValue(int) K £ /& HA
maxLength(int) iR [5] [y se 8 0] i e RS, BRMME VTR K 258
#7 contractNo, kLineType, kLineValue [F]IF AN, U EUH T @R -G 29 JSAH R K 262870 | K 28
Jal 3
[+
REFIFR, ALHEBULE 2T Bar % maxLength > K 2 [ s il
R DL T RO K ZRi8ds, Tl A E i) & L F
ContractNo & Z1%%"5, UWI'NYMEX]|Z|CL|MAIN'
DateTimeStamp FEH7Hf[H], 41 20190521130800000
KLinelndex K 82551, 401
KLineQty K £kl 2 &, 40 18
TotalQty AL ERACH, 141401
KLineSlice K Z& &I #1, 111
KLineType K G252, fn'm
OpeningPrice FF#r, 1 63.5
LastPrice UX#LMT, I 63.49
SettlePrice &5 4, 4N 63.21
HighPrice frmifft, 1 63.5
LowPrice f{&A, 1163.49
PositionQty & FF(, Ul 460816
TradeDate 2% H#], 4120190521
&N



# IREEZ) ZCE|Z| SRIMAIN .5 2411 Bar 7E N 2 BT 1000 7752 5 43481 K 2k Bar B E4H(E
B,

barList = HisBarsInfo("ZCE|Z|SR|MAIN", Enum_Period_Min(), 5, 1000)
# 247 Bar HELIE 2
barlnfo = barList[-1]

IS AT 1%

G LI B AT IS 7 BB . BOSHAT 18 BR 4 772 WP I AT 1 -
VERR: AE 7 S R B A A R AT 15 R R B 2 & ) B I B AT 1513 2
Q_UpdateTime

L]

SRICHE € B 2 RV AT 1 Bl 1) SE BT i 1)
[H%]

string Q_UpdateTime(string contractNo=")
[Z%#]

contractNo(string) A 2% 5, BRINMAT &4
[+

IR B 4% A "YYYYMMDDHHMMSSmmm" [ A 55 8, 4548 8 A 20 BT AT 17 Sl (1) 58T B ) A
2019-05-21 10:07:46.000, %K% Ay 20190521100746000

[7=f1]

7

Q_AskPrice
[ ]
B LBILEN
[FHi%]
float Q_AskPrice(string contractNo=", int level=1)
[Z#(]
contractNo(string) & Z1%"5, ERINHFTEL
level(int) A4A7Z%C, BRIN 144
[%E]
IR A1 RUR, AT SRR E A 2048 8 TR BE I Bt S A
[7=f1]
o

Q_AskVol
(Ui ]

HFARMNLE
[5i%]

float Q_AskVol(string contractNo=", int level=1)
[Z%#]

contractNo(string) & %1% %5, BRINLITEL



level(int) #4072 %L, BRIN 1Y

[ %]

IR EPE R, AR B A 2T e R I R S =
(=111

X

Q_AvgPrice

(i ]

T B LI SN A4

[E7%]

float Q_AvgPrice(string contractNo="
[Z%#]

contractNo & #)%i5, BRI UAT S
[+

IR A1 i A, IR RS A7 B S SR A
&N

p

Q_BidPrice

@D

B LR LN

[5%]

float Q_BidPrice(string contractNo=", int level=1)
[Z%#]

contractNo(string) & %145, BINAFTEZ
level(int) #4072 %L, BRIN 1Y

[+

AR B VE R AT SREE E A 295 2 IR B R B A SR AN
(&N

o

Q_PreClose
(3]

L WERCRL
[5%:]

float Q_PreClose(string contractNo="
(5]

contractNo(string) A Z1%"5, BRANMET A2
[+

IR R
(@RI

o

Q_SettlePrice



(i ]

Cralie iy

[E7%]

float Q_ SettlePrice (string contractNo="")
[Z%#]

contractNo(string) A 2% 5, BRINMAT &2
[#57]

R[] A
@ND

Vi

Q_BuyTotalVol
[ii]

BARKELE
(5]

float Q_BuyTotalVol (string contractNo=""
[Z%#]

contractNo(string) & %145, BRIV YR &2
[+

IR [ HEH
(&N

o

Q_SellTotalVol
(]

BARIEE
[5%]

float Q_SellTotalVol (string contractNo="
[Z%#]

contractNo(string) & %4145, FRINYHT &4
[+

UREIR: S
(@RI

o

Q_BidVol
(i ]
ERAl =S
[5%:]
float Q_AskVol(string contractNo=", int level=1)
[Z%#]
contractNo(string) &%1%i%5, BINMETEZ
level(int) R4A2%, ERIN 184



[ %]

R R AL R E A 2R R R I LK
(GND|

x

Q_Close

(i ]
WAL, AR I B A
[E7]

float Q_Close(string contractNo="
[Z%#]

contractNo(string) & %145, BINAUFTEZ
[#73]

IR [ R

(END

p

Q_High

[

A H & m b

[5i%]

float Q_High(string contractNo=""
[Z%#]

contractNo(string) & Z1%m 5
[+

IR [ R

(@RI

o

Q_HisHigh

(]

Py st

[5%:]

float Q_HisHigh(string contractNo="
(5]

contractNo(string) & Z1%m 5
[+

IR R

(=511
x

Q_HisLow
L]



iS4y

[E7]

float Q_HisLow(string contractNo=")
[Z%#]

contractNo(string) & 2% 5
[#57]

R[] A

(GND

Vi

Q_Last

(]

BRHH

[5i%]

float Q_Last(string contractNo="
[Z%#]

contractNo(string) & Z1% 5
[+

IR [ A

&N

p

Q_lastDate

(]

BRHTAZ H

[5%]

int Q_LastDate(string contractNo="
[Z%#]

contractNo(string) & Z1%m 5
[+

A5 1] 22 iy 2 2N FH 7 o A B T 2 B, 6 30 YYYYMIMDD B850k 1 H 34
(@RI

o

Q_LastTime

(3]

AT AZ I 7]

[5%:]

float Q_LastTime(string contractNo="

(5]

contractNo(string) & Z1%m 5

[+

15 (7] 24 i 23 2N P P i R B BT B AS IS T, DAAS 300 0. HHMIMSSmmm 7 i B0 s F I 1]
(@GN



7

Q_Low

[ ]

=4 H AR

[E7%]

float Q_Low(string contractNo="
[Z%#]

contractNo(string) & 2% 5
[#57]

R[] s A

&N

p

Q_LowLimit

[

24 H kA5 B

[5i%]

float Q_LowLimit(string contractNo="
[Z%#]

contractNo(string) & Z1% 5
[+

IR [ R

(@RI

o

Q_Open

(i ]

S HIFA

[5%]

float Q_Open(string contractNo=")
[Z%#]

contractNo(string) & Z1%m 5
[+

IR R

&N

o

Q_Openint
(3]

e
(5]

float Q_ Openlnt (string contractNo="
[Z#]



contractNo(string) & £S5
[ %]

RN A, AT
(=411

Vi

Q_LastVol

(i ]

HF

[E7%]

float Q_LastVol(string contractNo=""
[Z%#]

contractNo(string) & 2% 5
[+

A EIRES - SR Y VB
&N

p

Q_PreOpenint

@D

WERr O

[5%]

float Q_ PreOpenint (string contractNo=")
[Z%#]

contractNo(string) & Z1%m 5
[+

R R, AT
(&N

o

Q_PreSettlePrice

(]

WE 4

[5%:]

float Q_PreSettlePrice (string contractNo="
(5]

contractNo(string) & Z1%m 5
[+

IR [ R

(@RI

o

Q_PriceChg
L]



= H Kk

[E7]

float Q_PriceChg (string contractNo="
[Z%#]

contractNo(string) & 2% 5
[#57]

R[] A

(GND

Vi

Q_PriceChgRadio

(]

=4 H ik ke

[5i%]

float Q_PriceChgRadio (string contractNo="
[Z%#]

contractNo(string) & Z1% 5
[+

IR [ A

&N

p

Q_TotalVol

(]

HHAE

[5%]

float Q_ TotalVol (string contractNo="
[Z%#]

contractNo(string) & Z1%m 5
[+

IR [ R

(@RI

o

Q_TurnOver

(i ]

= H AL

[5%:]

float Q_ TurnOver (string contractNo="
[Z%#]

contractNo(string) & Z1%m 5

[+

IR [ R

&N



7

Q_UpperLimit

[ ]

4 HEkAF A

[E7%]

float Q_ UpperLimit (string contractNo=")
[Z%#]

contractNo(string) & 2% 5
[#57]

R[] s A

&N

p

Q_TheoryPrice

@D

24 H B A

[5i%]

float Q_ TheoryPrice (string contractNo=")
[Z%#]

contractNo(string) & Z1% 5
[+

IR [ R

(@RI

o

Q_Sigma

(]

=4 H BB Eh &

[5%]

float Q_ Sigma (string contractNo="
[Z%#]

contractNo(string) & Z1%m 5
[+

IR B AL, ANELERTIR[E] None
(@RI

o

Q_Delta
(i ]

24 H WAL Delta
[5%:]

float Q_Delta (string contractNo=")
[Z%#]



contractNo(string) & 2% 5

[ %]

IR BT R, ANFAERTIR[E] None
(=111

X

Q_Gamma
(i ]

2 H AR Gamma
[E7%]

float Q_Gamma (string contractNo=""
[Z%#]

contractNo(string) & Z1% 5
[+

IR B R, AAFAERT IR [E] None
&N

p

Q_Vega
[

2 H BARL Vega
[5%]

float Q_Vega (string contractNo="
[Z%#]

contractNo(string) & Z1%m 5
[+

IR [EE A, AFEAERIR [E] None
(@RI

o

Q_Theta
(i ]

2 HII Theta
[5%:]

float Q_ Theta (string contractNo=")
[Z%#]

contractNo(string) & Z1%m 5
[+

IR [EE AL, AFEAERR [E] None
(&N

o

Q_Rho
L]



2 HHIHL Rho
[E7]

float Q_ Rho (string contractNo=")
[Z%#]

contractNo(string) & £S5
[%E]

IR BT R, AAFEAERT IR [E] None
(GND

Vi

QuoteDatakExist
(]

BB R T E R
[5i%]

float QuoteDataExist (string contractNo=""
[Z%#]

contractNo(string) & Z1% 5
[+

IR 5] Bool {H, #H#EA Rk True, HN False
(@RI

p

CalcTradeDate
(]
R EAY, fReErN BT ENAE S H
[5%]
int CalcTradeDate(string contractNo=", int dateTimeStamp=0)
(4]
contractNo(string) & %145, BINEESEZ
dateTimeStamp(int) A [EJEL, BRih O
[+
BB, R AR E & 2945 2 N TR BT B 22 % H
LR EHEN-1 I, FREHASHA R
iR A Jy-2 I, FoRmRESHUA R, ELantl NARAE 5 I B )k
(@RI
CalcTradeDate(dateTimeStamp=20190830110000000)
CalcTradeDate('ZCE|Z|SR|MAIN', 20190830110000000)

JEPE R 2L

JE kR EH T SRR AT E L TR S AE R L5 E B4 . B IER
27 |E L R A e A .

Barinterval




(i8]
IR 0] G 2 B3R K A AEUE
[1E%]
int BarInterval()
[ 23]
X
[ %]
IR [A] 5 B R K 2GR BAEE, 38 AN BarType — A At 47 53 B 1) ) )
(=111
MATHAE BN 1 HZE, Barinterval()iR[FHE A 1
UHTEE E BAN 22 HEE, Barinterval()iR [F{E A 22
HT B BA N 60 B2k, Barlinterval()ik [AI{E N 60
METEGE B B ATICK 28, Barlnterval()%: T 1;

BarType

@D

IR 0] G5 2 K B3R ISR Y 755
[5i%]

char BarType()

[Z%#]

p

[+

IR [BME T 45, J8H A Barinterval —E A 25474040 74 30 340 531
IR A ANR E S

T e

'St R

™' 4

'D' HZ&

BidAskSize

(i ]

ITER

[5%:]

int BidAskSize(string contractNo=")

[Z%#]

contractNo(string): &%1% %5, AR, HUEHESZ
[+

1R[] KA

(&N

KT T M ROAT IR EE Y 5, R H: BidAskSize 5T 5.

ContractUnit
(i)
Rk G LS AR, BT



[E7%]

int ContractUnit(string contractNo="")

[Z%#]

contractNo(string): & %%m5, NZR, HUEESZ
[#57]

R, 1 K E LS L2 DRI .

@ND

o

ExchangeName

(]

B LN RIAE 5 i 44 RS

[5i%]

string ExchangeName(string contractNo="
[Z%#]

contractNo(string): &%%m5, NZR, BUEESZ
[+

IR 7] A

&N

# B PTN RSN G ARy "ZCE"
ExchangeName("ZCE|Z|TA| MAIN")

ExchangeTime

(i ]

A2 5 i 8]

[5%]

string ExchangeTime(string contractNo)
[Z%#]

exchangeNo(string): %2 % Ffr4w*5, 1 1"ZCE","DCE","SHFE","CFFEX","INE"
[+

iR ] FF - "2019-07-05 22:11:00"

B G e s NI RER I, IR 8] 4 5
1% BRI A0 [B] PR B T 72 2R GE T[]

(&N

ExchangeTime('ZCE'")

ExchangeStatus
(i ]

55 FIVIRAS
[5%:]

string ExchangeStatus(string exchangeNo)
[Z%#]

exchangeNo(string): %% Ffrdw*5, 51 1"ZCE","DCE","SHFE","CFFEX","INE"
[ &3%]
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‘N ORFPIRAS

" IERIIRLL
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"SI HIER

2 MRS
3 SRS
@ R

‘5t Ry AT
‘6 e EE
7' RELARIE
'8 RHAKRIE
‘9" AT AREE

ITFEAGER T WEZS G, SPAMEAE 5 BT iR [BHME A B 15 H
(=11
ExchangeStatus('ZCE')

CommodityStatus

QD
A AR 2058 ZIRES
[iEE]

string CommodityStatus(string commodityNo | string contractNo)
[Z%#]

commodityNo(string): /%5, fI41"ZCE|F|SR", "DCE|F|I"

o

contractNo(string): &#J% 5, fI41"ZCE|F|SR|001", "DCE|F|I|2001"
[+

IR Al 7F

‘N ORAVRES

" IEYIRE

R HERERL

0 5 HR
1 S HR

' ENiRA
'3 EEERY
"4 5

‘5t Xy AT
‘6 e EE
7 REERE
'8 RHARIE

'9' AT ALER



GITEASGER T WEZZ G, SPAMNEAE 5 BT iR [BME A ZE A5 H
(=411
CommodityStatus('ZCE|F|SR")

GetSessionCount
(]

SRILAT Gy ][] B A H
[5i%]

int GetSessionCount(string contractNo="
[Z%#]

contractNo(string): & &1%m5, NZR, HUEESZ
[+

IR [o] K2R
&N

p

GetSessionStartTime
(]
SR 245 8 28 5 I 18] B AR I 18]
(5]
float GetSessionStartTime(string contractNo=", int index=0)
[Z%#]
contractNo(string) & 2%"5, NN, BUELHESZ
index(int) 32 S I [E B RSIME, M 0 IR
[+
IR [B]45 E A LINAE G N TN BT A6 I TR], - 4% 2009 0.HHMMSS [ R 3.
#i index R 5 AZ 5 I BOK/N, iz 1E] 0.0,

(@RI

o

GetSessionEndTime
(]

ARELG LIF8 7€ 28 Zy I [8) B 1) &5 AR [
(5]

float GetSessionEndTime(string contractNo=", int index=0)
[Z%#]
contractNo(string) A 2% 5, NZHT, BEEHEARZ.
index(int) =2 S HIBHIZRSME, M 0 FFih.
[+
R[N TE S LI AE Ty I TE) B 45 RN TA], 4% 2009 0.HHMMSS (13 s
#r index 2 51 H A Z I BOR /N, N 1E] 0.0.
(&N
contractNo = "ZCE|Z|SR| MAIN"
sessionCount = GetSessionCount(contractNo)



foriin range(0, sessionCount-1):
sessionEndTime = GetSessionEndTime(contractNo, i)

HT& %) ZCE|F| TA|MAIN 1158 = B3 5 45 R B 8] 4 11:30:00,
Jit LA GetSessionEndTime("ZCE | F| TA| MAIN", 2) 3R [5118 9 0.113

TradeSessionBeginTime
(i ]

AREUR E S AR E 2 & H 148 5 38 5 N 18] BRI T 4a i 1) 8K
[5%]

int TradeSessionBeginTime(string contractNo=", int tradeDate=0, int index=0)
[Z%#]

contractNo(string) A 2%'5, NN, BUEEHESZ

tradeDate(int) f8EHIAZZ H, BRIL 0

index(int) A2 Z I A B IR GHME, M 0 IFaE, BRINBUCE — 22 5 B
[+

IR [A] i [ kSR, 41 20190904213000000
&N

p

TradeSessionEndTime
(]

SRIUIR E B 2R E 2 5 H B8 78 58 53 I 1A] B 45 AR TR K
[5%]

int TradeSessionEndTime(string contractNo=", int tradeDate=0, int index=-1)
[Z%#]

contractNo(string) S 2%"5, NN, BUELHESZ

tradeDate(int) fREMA S H, Ek 0

index(int) A2 %I AR GIME, M0 IT4h, BRIAIUR G — N385 I B
[+

IR [A] B RS, 41 20190904213000000
(@RI

o

GetNextTimelnfo
(i ]
ARIUER TE & Z0H8 E I 18] jU )R — NI E) R S RS
[5%:]
dict GetNextTimelnfo(string contractNo, float timeStr)
[Z%#]
contractNo(string) & Z1%m 5
timeStr(float) #5585, %Y 0.HHMMSS
[+

AR (B A g, SR ITT



{

"Time': 0.21,

"TradeState' : 3

}

Forr Time X B (RE 748 7€ I 18] timeStamp I —NRFIA] A, 3R [B145 € S 29058 55 I 1) B

FFARET IR, #5509 0.HHMMSS 13 s 2

TradeState K7xf BN 8] s HUAZ ZPIRAS, BHERBONTAT, WTREH BLAUE S AHRL PRS2 5

R
G

A

OB

 HfE

1: Hir
2

3

4

5: M
6

0

N :

l:

R:

hrime
5

BT
iz
=7
iz
2

o PR T A s ]
2 A2 5 Bt [A]
REVIRAS
1ERI4RA
@%ﬁ%
I OLIR B : {}
TW
# FRHL 22:00:00 J5 T NI [E] A B I TRIMISE 20 R3S
GetNextTimelnfo('SHFE|Z|CU|MAIN', 0.22)
# PRI HT I E) T NI 8] S I TR A2 S IR A
import time # 7 B AE KBS LA NN time JE
curTime = time.strftime('0.%H%M%S', time.localtime(time.time()))
timelnfoDict = GetNextTimelnfo('SHFE|Z|CU|MAIN', curTime)

CurrentDate
| QUTALD
AR T 7 LB BT, R [ 7 5 K 2RI B H . AT SEEE BT, R B T AR R
23 1) H
[E7:]
int CurrentDate()
[ 23]
¥
[ %]
¥ A YYMMDD (1345
[7=%1]
W4T H 99 2019-7-13, CurrentDate()i% [H14E 5 20190713

CurrentTime

| QUTAED

A FAET P sL B By, G 8] 7 58 K S 2 BN A] o Ak TSR BT, R (81 i P AR AR &
S5 KR 1]



[iE:]
float CurrentTime()
[ 4]
yn
[ %]
¥ A 0.HHMMSS 37 s 3.
(=111
TS Y AT (] 11:34:21, CurrentTim()ii [F1{E 4 0.113421.

TimeDiff
[ ]
R[] P A F T) 2 ) ) ) R A K, e T 122
[5i%]
int TimeDiff(self, float datetime1, float datetime2)
[Z%#]
datetimel(float) i A% -0 [A]
datetime2(float) % A i FS [A]
[+
ZRREUATE RN TR 2 B ) 248, AE BN SE0 H )
LHIANSEA N float KA, MR [FI{E A 0
(&N
# IR [E] PN (] AH 2 10 B
TimeDiff(20190404.104110, 20110404.104120)
# IR BB [RIAH 22 2 40%h, B 120 #F
TimeDiff(20190404.1041, 20110404.1043)

IsinSession

(]

AR R G AT A) 2 15 948 € & 258 5 I 1] .
(5]

bool IsInSession(string contractNo="

[Z%#]

contractNo(string) & %4145, ERIANERNEGZ
[+

SREGEAE RGP A HT I (8] 2 75 938 € & 2158 ) ]
[ 7=
R Y HTI [E] 9 11:34:21, IsInSession("ZCE|Z| TA| MAIN")i& [1{5 }y False.

MarginRatio
(3]
ARIE VBRI RIE L3
(5]
float MarginRatio(string contractNo="

(241



contractNo S %5, NZN, HIEAESL
[ %]

IR (8] s

(=111

X

MaxBarsBack
(i ]

i KB Bar £
[E7%]

float MaxBarsBack()
[Z%#]

p
[+

R[] A
&N

p

MaxSingleTradeSize
[
R S IR E

[5%]

int MaxSingleTradeSize()
[Z%#]

o

[+

RV, B IR, AT ARG HE G, RE-1, T RRER RS, &E o
(@RI

o

PriceTick
(i ]
L BN
[5%:]
int PriceTick(string contractNo=")
[Z%#]
contractNo(string) A 2% 5, NZH, BEEHEARZ
[+
o
(&N
WER BN BN A 5, RIEI PriceTick 5T 5

OptionType
L]



IR AR R, A KIE 2 T R TR

[5i%]

int OptionType(string contractNo="

[Z%#]

contractNo(string) &%1%i5, NZTH, BEEHEEZ
[#57]

REIEERY, 0 RNFETK, 1 AFER, -1 R,
(GND

Vi

PriceScale
(]
B LA
[5i%]
float PriceScale(string contractNo=""
[Z%#]
contractNo(string) A 2%'5, NN, BUEEHESZ
[+
IR [ A
&N
FHERV SRR RS R NS 2 2, T PriceScale 24 1/100, PriceScale iR [A1{E A 0.01

Symbol
(]
SREUB R BZ, RIS L0 S
(5]
string Symbol()
[Z%#]
o
[+
Wite. BloT. 1REL
<EXG>|<TYPE>|<ROOT>|<YEAR><MONTH>[DAY]
HARL -
<EXG>|<TYPE>|<ROOT>|<YEAR><MONTH>[DAY]<CP><STRIKE>
5 HHE R
<EXG>|<TYPE>|<ROOT>|<YEAR><MONTH>[DAY] | <YEAR><MONTH>[DAY]
B AP ER]
<EXG>|<TYPE>|<ROOT&ROOT>|<YEAR><MONTH>[DAY]
WEEER
<EXG>|s|<ROOT>|<YEAR><MONTH>[DAY]| <YEAR><MONTH>[DAY]
W B A ER]
<EXG>| m|<ROOT-ROOT>|<YEAR><MONTH> | <YEAR><MONTH>
RIS TR EA:
<EXG>|p|<ROOT-ROOT>| | <YEAR><MONTH>



(=11
"ZCE|F|SR|001", "ZCE| O|SR|001C5000"

SymbolName

(i ]

RG24 PR

[E7]

string SymbolName(string contractNo="")
[Z%#]

contractNo(string) &%1%i5, NZTH, BUEHEEZ
[#57]

IR 7] A

(END
"ZCE|F|SR|001"[F& L1 4 FK A" FIHE 001"

SymbolType

(]

ARIUE 2 P 1 i Fh e

[5i%]

string SymbolType(string contractNo="
[Z%#]

contractNo(string) A 2% "5, NN, BUEEHESZ
[+

AR [B] A5 e

(@RI

"ZCE|F|SR|001" 1) & Fh 5 A" ZCE | F | SR"

GetTrendContract
(QUAED |

SRER T 0 H R R 20
[iEi%]

string GetTrendContract(string contractNo="")
(%]

contractNo(string) HURT M F /AT Hom's, NZERT, BUEHESY
[ %]

IRE 758, %5 contractNo A EAKIA 4, TR[E contractNo
(=11

GetTrendContract('DCE|Z|1|MAIN') ] [8] 4"DCE|F|1]1909"
GetTrendContract('DCE|Z|1|NEARBY') HJi 5] 4"DCE|F|1|1907"

M BRI %

MK P R BN T IREUR G R K P K E R (BRFEREER . FeEE. THRER) B



FATIR U AE Sy o 1S BREAE T SEASAU B B F A AT BEAFAE AN BE L 138 A S L
A_AccountID

(i ]

IR ] 24 i~ N B95E Sk S 1D

[E7%]

string A_AccountID()

[Z%#]

o

[#57]

IR E 27T A XN H A Z 0K 1D, IR EME R, JoRi i (a7 .
e AREH TPk, SUEH TS ATE R 5

(@RI

p

A_AllAccountID

@D

R E A 2 E XA S K 1D,
[5i%]

list A_AllAccountID()

[Z%#]

p

[+

WA MW TN, IR A5
e AREHIT Pk, AUEH] TSR ATIE L 5
(@RI

o

A_GetAllPositionSymbol
(i ]

PAHREIR S B R eE4.
[5%]

list A_GetAllPositionSymbol(string userNo="")
[Z%#]

userNo(string) 15 I 2K 7, BRI GHTIK -
[+

BSHOR RN TR AR, RN RNIKS A a4k,
(&N

o

A_Cost

(3]

AR B E 5 S K T 2R3
(5]

string A_Cost(string userNo="")
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userNo(string) 18/E A 7K 7, BRI\ L HTIK
[#57]

R [AEE AT ik BT822, IR IAME 9
@ND

Vi

A_Assets

[ ]

IR [FlHE E AT Hy ik 7 B B A ALRR -

[E7%]

float A_Assets(string userNo=")

[Z%#]

userNo(string) FEEMZZZK ), ERIN YRR
[+

R PR E A K BB AR, IR B 9T R
&N

p

A_Available

(i ]

1 B 45 78 A2 Zy ik TR B <6

[5%]

float A_Available(string userNo=")

[Z%#]

userNo(string) 15 HIZE 2K 7, BRI GHTIK -
[#3F]

RN E A2 Gy P AT B 4, IR BHE TR R
e ARAEA TP s, AUEH T SEMATE L S
(=]

T

A_Margin

(i ]

1 B4 7 A2 Z3 K RO DRAIE <R

[5%:]

float A_Margin(string userNo=")

[Z%#]

userNo(string) 15 & FIZZ 2K 7, BRI GHTIK -
[+

IR E AE Sy K P FE B ORAIE <R, IR [BME 9T R
e AREM TP s, AGEH] TSR ATIE L 5
&N

o



A_ProfitLoss

(i ]

IR [ 45 5E A G WK T BT

[E7%]

float A_ProfitLoss(string userNo=")

[Z%#]

userNo(string) 18/E A 7K, BRI\ L HTIK -
[#57]

R AR E AT Wk s T, IR B 9T
T AREMTH TP s, AUEH TS ATE L 5 .
&N

p

A_PerProfitLoss

@D

IR [ 45 5E A2 Z WK 7 R IZ B T4

[5i%]

float A_ PerProfitLoss(string userNo=")

[Z%#]

userNo(string) FaEMZZZK ), BRI YRR F
[+

IR E AE Gy ik P IR B, IR RHE T R
e AREM TP sk, AUEH] TSR ATIE L 5
&N

o

A_CoverProfit

(i ]

A EIESYF YRR e i AT

[5%]

float A_CoverProfit(string userNo=")

[Z%#]

userNo(string) 15 E A 2K 7, BRI GHTIK -
[+

R E L Z K B8 T, R IEHE N R
e AREM TP s, AGEH] TSR ATIE L 5
(&N

o

A_PerCoverProfit

(3]

A EIESTF YRNiUbe & ot oAt
(5]



float A_ PerCoverProfit(string userNo=")

[=%(]
userNo(string) 15 EHIZZ 5K 7, BRI GHTIK -
[%9F]

MR AR E S Z WK IR T2, IR R P
T AR T S, SOEH T IEmAT R 5
(@ND|

P

A TotalFreeze

[ ]

IR [ 45 5E A2 Z WK 7 IR 5 5 4

[5i%]

float A_TotalFreeze(string userNo="")

[Z%#]

userNo f5EMIZZK T, ERIAZHTIK ™

[+

R AR E AT K VR G B <, IR AME 9T R
e AR TP s, AOEH T SEmHTE L 5
(@RI

p

A_BuyAvgPrice

(]

AR B KT 2 FT R SRS G

[5%]

float A_BuyAvgPrice(string contractNo=", string userNo="
(4]
contractNo(string) 1 E i I& L% 5, AT KRS L% 5
userNo(string) FEEMZZZK ), BRI YRR

[+

R RN TE MK R 2 H R i SRS, IR BME Y R
e AREM TP s, AGEH] TSR ATIE L 5
(@RI

o

A_BuyPosition
(i ]
PR [AN i TE MK R 2 HTR SRR

(5]

float A_BuyPosition(string contractNo=", string userNo="

[Z#]
contractNo(string) 1 I & L% 5, AT RHFEAES L% 5



userNo(string) 18/E A 7K, BRI\ L HTIK

[ %]

IR EHEE M N A HTR L SRR, IR AT
e AR TP slil, SUEH T SEMATE L 5
(=111

METFEZ Ay 2 F, A_BuyPosition i [ 2.

A_BuyPositionCanCover

QUAED|
A EEP GRS I 6
| QEERF) |

int A_BuyPositionCanCover(string contractNo=", string userNo=")
[Z%#]

contractNo(string) ¥8E R MmN ELI9m S, NN RAEMES X9
userNo(string) FREMZZZ M, ERIA L HTIK F

[+

CIREO 6 S hxie e atmt: JUNEE R Vo

(@RI

p

A_BuyProfitLoss

(]

AR BT 2 FT R SRS G R T

[5%]

float A_BuyProfitLoss(string contractNo=", string userNo=")
(4]

contractNo(string) 1 E i & L% 5, AT RS L% 5
userNo(string) FEEMZZZK ), ERINYHTK F

[+

PR [AFEE MK R 2 FT R SRR T, R BME N R
e AREM TP s, AUEH] TSR AT IS L 5

(@RI

o

A_SellAvgPrice

(3]

A B TE KR 24 H R S R I

[5%:]

float A_SellAvgPrice(string contractNo=", string userNo="

(5]

contractNo(string) & E i & L% 5, AT RHFEAES L% 5
userNo(string) 15 E A 2K 7, BRI GHTIK -

[+

IR BRI T 2 BT E S R R, IR BME T S



e AR TP SN, DUER T ST S 5 .
(@ND|
P

A_SellPosition

[ ]

IR [N E MK R G HT R A S R

[E7%]

float A_SellPosition(string contractNo=", string userNo=")
[Z%#]

contractNo(string) $i& & i & L% 5, NI RHFRAES L% 5
userNo(string) FaEMZZZK ), ERIN YRR

[#73]

RN EMK R G ETR S MR, IR R R
e AR TP s, AUEH T ST B L 5
&N

AR 3 F, A_SellPosition JZ[H] 3.

A_SellPositionCanCover
[
IR [ E MR N SE TR

[5%]

int A_SellPositionCanCover(string contractNo=", string userNo=""
(4]

contractNo(string) 1 E I & L% 5, AT RS L% 5
userNo(string) FEEMZZZK ', BRI YHTIK F

[+

CIREO & e hxe e atmt: JUNIEE R Vo

(@RI

o

A_SellProfitLoss

(3]

SCAEIE Epal I R N T AR A M E Rt A

[5%:]

float A_SellProfitLoss(string contractNo=", string userNo="")
(5]

contractNo(string) 15 7€ i i (I & 29w 5, NI R B G L9 5
userNo(string) 15 FIZZ 2K 7, BRI GHTIK -

[+

R EHEE K T 2R RS AR T, IR EME T S
e AREM TP s, AUEH TR ATE L 5

(@GN



7

A_TotalAvgPrice
(9]
IR [EFRE KPR 2 1R S R

[5i%]

float A_TotalAvgPrice(string contractNo="", string userNo="

[Z%#]

contractNo(string) T8 €M &L T, NN RHEMES A% S
userNo(string) #8/E A 7K, BRI\ L HTIK -

[+

IR AR TE WK N AR b RO A, IR RME DY R A

e AR TP s, AOEH T SEmHTE L 5

(@RI

p

A_TotalPosition

[

IR B TE MR R 2 R SRR

[5i%]

int A_TotalPosition(string contractNo=", string userNo="")

(4]

contractNo(string) 1 E I & L% 5, AT RS L% 5
userNo(string) 15 &5 2K 7, BRI GHTIK -

[+

R [l TE MR 2R R, IR BB T R
ZROAMAERF NG ITHE, EEORZ 6, MHERRTE, FALRE.
e AREM TP sk, SOEH] TSR ATIE L 5

(@RI

o

A_TotalProfitLoss

(3]

CAEIE eyl R N TIPS S & et R

[5%:]

float A_TotalProfitLoss(string contractNo=", string userNo="")
(5]

contractNo(string) 1 E I & L% 5, AT RHFEAES L% 5
userNo(string) 15 FIZZ 2K 7, BRI GHTIK -

[+

PR [N FE TE MR R 2 HT R SR e T, IR BME N R
e AREM TP s, AUEH TR ATE L 5
(@GN



7

A_TodayBuyPosition

[ ]
IR (AL TE K TR AT R b H SRR
[E7%]
float A_TodayBuyPosition(string contractNo=", string userNo="")
[Z%#]
contractNo(string) T8 €M &L T, NN RHEMES A% S
userNo(string) #8/E A 7K, BRI\ L HTIK
[#57]

AR EIFEE M N 2RI A 2 H SRR, IR BHEDAE R
TE: ASREMEH T 2k, DUEH TS AT 1628 5 -

(@RI
p
A_TodaySellPosition
(]
IR (AL TE WK R AT R b H R R
(5]
float A_TodaySellPosition(string contractNo=", string userNo="
(5]

contractNo(string) & & i MM & L% T, NI RS L% 5
userNo(string) 15 FIZZ 2K 7, BRI GHTIK -

[#3F]

R [EN R E M R G ETR 02 H S R, IR EME T

e ARAEA TP s, AUEH T SEMATE L S

(=]

T

A_OrderBuyOrSell

(i ]

A B TE KT 24 R A AR A SR SRR

[5%:]

char A_OrderBuyOrSell(int|string localOrderld="

[Z%#]

localOrderld(int|string) & .5, &M A_SendOrder iR [F][{) | Hidm 5
[+

A B 5 TE KT 2 H R AN AR SR, AR [ A

IIBII . 9_{‘}\
llsll . il’:lj
IIAII . XX:IZ'Z

1Z R EUR FE T LS Enum_Buy. Enum_Sell &5 LSRR ASMESE 1T P, AR5 2RI AN [E] 43 3]
LU



e AREA TP s, SUEH T SEMATE L 5
(=411
nBorS = A_OrderBuyOrSell('1-1")
if nBorS == Enum_Buy():
pass

A _OrderEntryOrExit

(i ]

IR (AR E KR AT R b R =R R IRES .
[E7%]

char A_OrderEntryOrExit(int| string localOrderld="")
[Z%#]

localOrderld(int|string) & .5, & {#H A_SendOrder i [F] ] H4m 5
(&%)

IR AR E KR AR b AR ORES, R EHE:

"N": ¢

o": Ji

"C': P

T RS

"1t R, RIMTIE R, A ER] AT DL

"2t PO, RIMTIE R, A ER] AT DL

1Z A EUR [BE T LS Enum_Entry. Enum_Exit 25 OOREMEHME AT ELER, RPERTAE
sl SR

e AR TP s, AUEH T2 T8 2 5

&N

orderFlag = A_OrderEntryOrExit('1-1')

if orderFlag == Enum_Exit(): pass

A_OrderFilledLot

(i ]

A [R5 T2 KT 24 BT Rl B A B R BRSC R .

[5%]

float A_OrderFilledLot(int|string localOrderld="")

[Z%#]

localOrderld(int|string) &5, B H A_SendOrder iR [AI ]~ Hids 5
(&3]

SAETE epact R N T ITET T AR S a5 R e N 05 ek V6 PO A CIK (PR e 8
e AREAEH TP s, AGEH T SEmHT1E L 5

(&N

o

A_OrderFilledPrice
L]
AEIE Ept O R N T IET R S e S5 e 2 D)l e



[E7%]

float A_OrderFilledPrice(int|string localOrderld="")

[Z%#]

localOrderld(int|string) &5, B {HH A_SendOrder i [HIff) F #1455
[#57]

S 1K (=t A N e =T < 0 g s e £ 0 g 1 - SO A T [ WA E R g8
AR AT BE9 2 A RSN A% BT MH

T AREAEH TP s, AUEH TSR AT 5 .

@ND
Vi
A_OrderFilledList
(i ]
IR [T 5B AT 1 LA S
[5i%]
list A_OrderFilledList(int|string localOrderld=")
[Z%#]
localOrderld 1T H.%5, (& {HH A_SendOrder i [AI[¥]) T Hém's .
[+

IR EIFEE WK™ N BT A ST BB R, IRBHEDNSIR, FIR POy, 5 i
KA L5 RS A

BEER:

'UserNo": M4

'Sign': K7, HT &R RS
'Cont"; ITHEAY

'Direct": SESET7 1R

'Offset": TP 8 M EATFF
'Hedge": FEHLORME

'OrderNo': TS

'MatchPrice': A

'MatchQty": AL

'FeeCurrency": FHE M

'MatchFee': F4:

'MatchDateTime'": A2 i [H]

'AddOne": T+1 A

'Deleted": e 15 M

'MatchNo": AL 5

AT S PG T IR AR, IR B 2= 51K )
T ASREREH T 00 2, DUEH T SRAT 1S 2 5 -
(=511

x

A_OrderlLot
L]



IR (Al TE KPR AT b A R R R

[E7]

float A_OrderLot(int|string localOrderld=")

[Z%#]

localOrderld(int|string) &5, B {HH A_SendOrder i [HIff) F #1455
[#57]

IR (AR E K R AR b R R R R R G, R BHE T R
T AREAEH TP s, AUEH TSR AT 5 .

@ND

Vi

A_OrderPrice

(i ]

S 1K (= QA N e =T Y0 P S s e o 8

[5i%]

float A_OrderPrice(int|string localOrderld="")

[Z%#]

localOrderld(int|string) & 5.%5, B3 {#/ A_SendOrder iR [ T H.455
[+

IR [ F5 58 KN 24 H R A RSB )RR, IR BME T S
e AR TP s, AUEH T ST B L 5
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o

A_OrderStatus
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[5%]

char A_OrderStatus(int|string localOrderld=")

[Z%#]

localOrderld(int|string) &5, BiFH A A_SendOrder iR [AI ] 54 5
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AT R R

"W:%%%M

C": R

"D

‘B EHIG

F': CR

G": #hofikk

H": SEAfilK

"IN RERIK

Z R EOR [AE AT DS TR S M ZE A% Enum_Sended . Enum_Accept 25 BREHEAT ELER, HR R
FRBUASE] 53 AL

e ARER TP, AUEH T SEMATE R S
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A_OrderlsClose
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[5i%]

bool A_OrderlsClose(int|string localOrderld="")
[Z%#]

localOrderld(int|string) &5, BE {1 H A_SendOrder iR [5]H] | H.4% 5
[ %]

MBFCHRRTERE, R True, HWIRF False.
(@RI

o

A_OrderTime

(i ]

A5 B 45 7 23 TXNE P I T 2 I i B 2 25 B B A EI TH)
QISP |

struct_time A_OrderTime(int|string localOrderld=")

[Z%#]

localOrderld(int|string) &5, BiF A A_SendOrder iR [AI ]~ Hidw 5
(&3]

AR B 5 WK T 2 HT R AN BT B ], AR Ak 08 YYYYMMDD.hhmmss (%
B

M AREM TP s, AGEH] TSR ATIE L 5
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A_FirstOrderNo
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[E7%]

int A_FirstOrderNo(string contractNo1=", string contractNo2=", string userNo=""
[Z%#]

contractNol(string) &Z1%0S, BRUCHIE AT A &2
contractNo2(string) &£, BRUCHE AT A &2

userNo(string) 15 &2 5K 7, BRI GHTIK -

[#57]

FREMEN-1, FoRBAEFITR, B, 3R T RA R S,
Z R H A A_NextOrderNo BRECS . FH T3 D7 BT T .,
@ND

Vi

A_NextOrderNo
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R AR ER SN — M.

[5i%]

int A_NextOrderNo(int localOrderld=0, string contractNol=", string contractNo2=", string
userNo="

[Z%#]

localOrderld(int) EH.5, BRIANO

contractNol(string) &£, ERIN NI FTA &4

contractNo2(string) & 2186, BRUCHIE D AT A &2

userNo(string) 15 E A 2K 7, BRI GHTIK -

[+

FRIEMEN-1, FoRBEAAEMITH, K, 3R [EALAE OrderNo JTH HITT 528 51 {8,
1% PR B FI A_FirstOrderNo B o

(@RI

o

A_LastOrderNo

(]
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[5%:]

int A_LastOrderNo(string contractNo1=", string contractNo2=", string userNo=")
(5]

contractNol(string) &£, BRUCHIED A &2

contractNo2 &A%, BRIA N A G4

userNo(string) 15 FIZE 2K 7, BRI GHTIK -

[ %]

FHIREMEN-1, FoRBAEMITR, B, R MR RGHE.
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[E7%]

int A_FirstQueueOrderNo(string contractNo1=", string contractNo2=", string userNo=")
[Z%#]

contractNol(string) &£, BRUCHIE AT A &2

contractNo2(string) &Z1%0S, BRUCHE AT A &2

userNo(string) 18/E A 7K, BRI\ L HTIK -

[#57]

IR EE -1, FoR AR TR T 8, B0, R BT R R 5 ME
2R BZE T T A_NextQueueOrderNo BREAF, FH T3 i HERA R IR 1T #.
(@RI

p

A_NextQueueOrderNo
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[5i%]

int A_NextQueueOrderNo(int localOrderld=0, string contractNol1=", string contractNo2=", string
userNo="")

[Z%#]

localOrderld(int) £S5, ERiIA N0

contractNol(string) &£, BRUCHIED A &2

contractNo2(string) &£, BRUCHIED A &2

userNo(string) FEEMZZZK ', BRI YRR F

[+

FRIEMEN-1, FoRBCAAEMHBAT 8, S0, iR 8 4E7E OrderNo Ja Tl AT B2 51 {H
1% PR BUE Al A_FirstQueueOrderNo BX &1
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A_AllQueueOrderNo

(3]
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[5%:]

list A_AllQueueOrderNo(string contractNo=", string userNo=")

(5]

contractNo(string) A Z1%AY, ERUCNIE I FTE A2, f6E /5 Rl e e &%
userNo(string) 15 & FIZZ 2K 7, BRI GHTIK -
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A_LatestFilledTime
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[E7%]

float A_LatestFilledTime(string contractNo=", string userNo="")

[Z%#]

contractNo(string) & Z1%%, BRICNIBIIITE &%, 18EE RiEJEE &4
userNo(string) #8/E A 7K, BRI\ L HTIK -

[#57]

FIREME -1, FoRBEA NPT RFE, B, IR Bl —% 504 S ZHE 50 B
FIRFTE], 3R B A YYYYMMDD.hhmmss FI%UH .

[7=1]

I

A_AllOrderNo
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IR AL 5 4R E S AR E K T A 1T 5 B3
[5i%]

list A_AllOrderNo(string contractNo=", string userNo="")
[Z%#]

contractNo(string) A Z1%AY, ERUNIE I FTE A2, f68eE)f5 R e E &2

userNo(string) fRERIZZH K, BRIA4HTIK
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o
&N

o

A_OrderContractNo
(i ]

A EIRARE NI DR AR
[5%]

string A_OrderContractNo(int|string localOrderld=0)
[Z%#]

localOrderld(int|string) &5, B H A_SendOrder iR [AI ]~ Hids 5
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W1 localOrderld &AW R ZFEER, TR ] 45 9745 5 o
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o
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[5i%]

Int, string A_SendOrder(char orderDirct, char entryOrExit, int orderQty, float orderPrice, string
contractNo=", string userNo=", char orderType='2', char validType='0', char hedge='T', char
triggerType="N', char triggerMode='N', char triggerCondition="N’, float triggerPrice=0)

[Z%#]

orderDirct(char) KIEZFEH I FLFKA, HUEAN Enum_Buy 5L Enum_Sell 2 —
entryOrExit(char) KEZRFCHEMIF T, BUMEN Enum_Entry,Enum_Exit,Enum_ExitToday
‘Z—‘

orderQty(int) ZHEH A 7 HE

orderPrice(float) ZFLHIHIZE Z N

contractNo(string) R A% 5, RIMEARRESZ

userNo(string) 15 & K Z K, BRI T & K 7 24 FK

orderType(char) 1T HL.RA, FRPRAL, BUIMEN'2', WL AN:

"1 TR

2" PR

3" ik

‘4" FRAT IR

'5': ATHL

'6': FL

7' WA

'8 WAy

'9': YKL
‘A ST
'B': Hifk

'C': ERIHE
'D': EfRHIE

' ATACHT AL A R S

'G': JELIATR B

'H': T EE

A {di 41 Enum_Order_Market. Enum_Order_Limit 25 7] B2 TR R4 pR B BURE B ) 2870
validType(char) iTHAEREEA, FRAEM, BRIMER'0,  lEEA:

"0 HHARM

"1 KA

2" PREIA R

'3 RIRS 4

‘4" RBP4

A {d A 41 Enum_GFD()« Enum_GTC()Z5E 1T LA R A 25 bR B BUR B /Y 2 Y
Hedge(char) #&fipric, FRFEA, BROIMERN'T, AEEAN:

T Bl
'B': B
'S': BEF
‘™' Al

AT F U0 Enum_Speculate. Enum_Hedge 51T FRLFLLRAR 1CAHS B R EUR B 1 28 78



triggerType(char) fill R ZHERA, BAIMEA'N', wTHPMEN:

N': A

‘P TR (M AR

‘A BB

(O JERE

triggerMode(char) fil 3, ERIMEA'N', T HEFME N
N': A

'L BT

'B': K

‘A SEA
triggerCondition(char) fil & 2614, ERIME AN, FTHIMEA:
'N': &

'g': KT

'G': KT%ET

" NT

L NFEET

triggerPrice(float) il & i, BERIANHE Y 0.

[%E]

BN 2R 2 AR E MK P AOR AT, RAE TR B 0 1-2" R B T, AROR SRR
o] 7 R R
kA5 LI AN : retCode, retMsg, retCode HI%LHE ST A AT DL 1 HIREEL, retMsg 15 HE 2K
RUONTFRFH

Horp R I% IS retCode SN 0, retMsg AIR[BIF T ¥%% 5 localOrderld, J:ZHEKRNI Ay . TRHE
id-1% SRS OROE B IR AL, BT DA B 512 RN FE SR id v 1 MISREE ISR 2 IR
IEZATHIR ] 1) i o

YRIRFKIGIS retCode NHEL, retMsg Jyikk [RIf) A% R 5, retCode FIREIR Rl AE S
CRE IR
-1 RIEFRSCRISAT, A WE Ak SIS AT, BE TR RS ARIS I SetActual() 77
RGBS A BT
-2 REECUETIRS AR LRI TIRAS, VB ZAE N7 52 [ I BY B FH 12 bR
-3 RfRE FRIKFER,
-4 : BN B R B 75 P i R
-5: 15 H StartTrade 7727 J5 SE3 N HL D) RE
R EER R, AL, HFREFRARITER KX, —RFELEEHE LT
AT AT, FEANE B IBAT LRI AT, 1ETHM .
T ZERET SR BN B A A2 Buys Sell BREL T

[ =111
# 4 retCode A 0 I B & ET ¥4 H L), retMsg iR [A1 [ N #1455 localOrderld.
retCode, retMsg = A_SendOrder(Enum_Buy(), Enum_Exit(), 1, Q_AskPrice())

A_ModifyOrder
(3]

RIBBURAR 2
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bool A_ModifyOrder(string localOrderld, char orderDirct, char entryOrExit, int orderQty, float

orderPrice, string contractNo=", string userNo=", char orderType='2', char validType='0', char
hedge='T', char triggerType='N', char triggerMode='N', char triggerCondition='N', float
triggerPrice=0)

[Z%#]

localOrderld(int|string) AHhE #.5, B A_SendOrder i [7] [ T $.45 5
orderDirct(char) KIEZFEH I FLFKA, HUEAN Enum_Buy 5L Enum_Sell 2 —
entryOrExit(char) KEZRFCHRMIF PG, BUMEN Enum_Entry,Enum_Exit,Enum_ExitToday
‘Z—‘

orderQty(int) ZHEH A 7 HE

orderPrice(float) ZFLHIHIZE Z N

contractNo(string) R &% 5, BRIMEAREMESZ

userNo(string) 15 & K Z K, BRI T & K 7 24 FK

orderType(char) 1T HL.RA, FRPRAL, BUIMEN'2', WL AN:

"1 TR

2" PR

'3t IR

‘4" FRAT IR

'5': ATHL

'6': FL

7' WA

'8 WAy

'9': YKL
‘A ST
'B': Hifk

'C': ERIHE
'D': EfRHIE

' ATACHT AL A R S

'G': JELIATR B

'H': T EE

Al U0 Enum_Order_Market. Enum_Order_Limit 5] B2 s pf Bk BURH B (1 288,
validType(char) iTHAEREEA, FRAEM, BRIMER'0,  lEEA:

"0 HHARM

"1 KA

2" PREIA R

'3 RIRS 4

‘4" RBP4

AlA§ T Enum_GFD. Enum_GTC 51T A RS iR BRI B 288,
hedge(char) #{*brid, FHRFEAL, EWNEA'T, WHEEN:

T Bl
'B': B
'S': BEF
‘™' Al

Al F U Enum_Speculate. Enum_Hedge Z5 7T FRLFLLRAR 1E A ES R AR B 97 ) 2871,



triggerType(char) fill R ZHERA, BAIMEA'N', wTHPMEN:

N': A

‘P TR (M AR

‘A BB

(O JERE

triggerMode(char) fil 3, ERIMEA'N', T HEFME N
N': A

'L BT

'B': K

‘A SEA
triggerCondition(char) fil & 2614, ERIME AN, FTHIMEA:
'N': &

'g': KT

'G': KT%ET

" NT

L NFEET
triggerPrice(float) il & i, BERIANHE Y 0.

[%E]

U OGN BB R R B AR, X E SR

EExrfR ek . T HRRIE SRR S, KOERIIR[E] True, KIEKRMGR A False.

R EER R, AR, HEFRARITEN KX, —RHEREE LT
AT SFAF B, FEANTE BT IO, E1EM .

e AR TP A, AUEH T EMATE R S
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A_DeleteOrder
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EFXTHREMR P S B b AOR TR AR S

[5%]

bool A_DeleteOrder(int|string localOrderld)

[Z%#]

localOrderld(int|string) & .5, & {#H A_SendOrder iR [F1H] T Higm 5
[+

ERXTHREMR P B b AOR IR AR S, RIEEIIR ] True, KOXKRMGR IR False
R E R, AL, HFSEFRARITHHEN X, —RHER A Ak
BEAT AL, AEATE RIBATHLHI G T, TEEA.

M AREM TP s, AGEH] TSR ATIE L 5
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o

A_GetOrderNo
L]
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[E7%]
string, string A_GetOrderNo(string localOrderld)

[Z%#]
localOrderld(int|string) 4 A_SendOrder i [A] 1]~ ¥4 5

[#57]
BEXT AT SIS A A_SendOrder IR [B[ )N #1455, AT LA ] A_GetOrderNo ZRHU T 14 5 Xf
R E BT MRS .

T H A_SendOrder i [F] [ T ¥.4%5 localOrderld 5 % HSAH <, B LLTE SEHS & )5 5
localOrderld 2 & AA54K,

M T AN N E BT 52 i 0%, BT LAMESS P S B Ja , Zef BBt B E B9 AT RS
KA

T 0T R R 24, FTUAYEff A_SendOrder 38 T ¥ 5 J5, WIRARS # 0 WH
IR [FAH N A RS, P RESRIAS BRI E B 5 M RAE 5 .
Y localOrderld B [ € H.5 MIZHE T WA MRS 45 1R 8], IS B RE A B 715 H
e AR TP s, AUEH T ST B L 5

&N
retCode, retMsg = A_SendOrder(.....)
time.sleep(5)
if retCode ==0:

sessionld, orderNo = A_GetOrderNo(retMsg)

DeleteAllOrders

(]

Eine i G

[5%]

bool DeleteAllOrders(string contractNo=", string userNo=")

(5]

contractNo(string) A28, EBRUCATEEY, faElE Ridse &4
userNo(string) FEEMZZZK ), BRI GHTK

[+

KA AR E KT T A AT HECIRASHIT #, RO AR R4
(@RI

o

MO R

2 R SCRE VR AE 5 SN IR 4 P 00 B P MO R B 300

Enum_Buy
(]

IR B SESARAS B SR AMZE
(]

char Enum_Buy()
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[&iE]
IR (5] A
(GND|

7

Enum_Sell
(i ]

IR 7] SE SRS S A 2B
[E7%]

char Enum_Sell()
[Z%#]

p

[+

IR [B] A
&N

p

Enum_Entry
@D

IR AT IRAS T M 2E
[5%]

char Enum_Entry()
[Z%#]

o

[+
AEIE S
(@RI

o

Enum_Exit
(i ]

R EFIRASH - O HEE
[5%:]

char Enum_Exit()
[Z%#]

o

[+
RIS
(&N

o

Enum_ExitToday
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[E7%]

char Enum_ExitToday()
[Z%#]

Vi

[#57]

IR [B] A

@ND

Vi

Enum_EntryExitignore
(i ]

R [BIFFPRES A X 73 TR MAE
[5i%]

char Enum_EntryExitlgnore()
[Z%#]

p
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Enum_Sended
(i ]

IR B ZHEIRAS A R E R ZE
[5%]

char Enum_Sended()
[Z%#]

o

[+

AEIE S

(&N
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Enum_Accept
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IR B ZHEIRAS A B2 B A2 E
[5%:]

char Enum_Accept()

[Z%#]

o
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Enum_Triggering
(i ]

IR B ZABIRES A il A MR E
[E7]

char Enum_Triggering()
[Z%#]

Vi

[#57]

IR [B] A

(END

p

Enum_Active
@D

R P ZRFRIRES N B A M E
[5i%]

char Enum_Active()
[Z%#]

o

[+
AEIE S

(@RI

o

Enum_Queued
(i ]

R A Z=FERA Y CHERA A 28 E
[5%]

char Enum_Queued()
[Z%#]

o
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A
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Enum_FillPart
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1R | ZA IR B 73 BAE I MZA A
[5%]

char Enum_FillPart()
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[&iE]
IR 5] FAF
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7

Enum_Filled
[ ]

IR [B| ZHBIRES A A B M
[E7%]

char Enum_Filled()
[Z%#]

p
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IR [B] A
&N

p

Enum_Canceling
(i ]

iR A AR AR I M E
[5%]

char Enum_Canceling()
[Z%#]

o

[+

AEIE S

(@RI

o

Enum_Modifying
(i ]

1R | ZABIR A R BRI M
[5%:]

char Enum_Modifying()
[Z%#]

o

[+

RIS

(&N

o
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IR [P ZFBIRA O SRR M E
[E7%]

char Enum_Canceled()

[Z%#]

Vi

[#57]

IR [B] A

@ND
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Enum_PartCanceled
(i ]

IR P ZFBIRAS A CHCR B MAE
[5i%]

char Enum_PartCanceled()
[Z%#]

p

[+

IR [B] A

(&N

o

Enum_Fail
(i ]

iR A ZABIRE VTR 2 R MAE
[5%]

char Enum_Fail()
[Z%#]

o

[+
AEIE S
(&N

o

Enum_Suspended

(i ]

R BIZFERAES N DR M 2E
[5%:]

char Enum_Suspended()

[Z%#]

o

[+
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P

Enum_Apply
(i ]

IR A ZHEIRES N B I IMEAE
[E7]

char Enum_Apply()
[Z%#]

Vi

[#57]

IR [B] A
(END
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Enum_Period_Tick
@D

IR (0] Je BT B A B A I MOCA
[5i%]

char Enum_Period_Tick()
[Z%#]

o

[+

AEIE S

(@RI

o

Enum_Period_Min
(i ]

A% [m] JE ST 3 B G I M2
[5%]

char Enum_Period_Min()
[Z%#]

o

[+

A

(&N

o

Enum_Period_Day

(3]

i B JE AR H R M E
(5]

char Enum_Period_Day()
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[&iE]
IR 5] FAF

(GND|

7

RGB_Red
[ ]

A B PR PR NS e )
[E7%]

int RGB_Red()
[Z%#]

p
[+

R[] 16 B A
&N

p

RGB_Green
(i ]

IR 7] 3 2R T S £ (1 A B
[5%]

int RGB_Green()
[Z%#]

o
[+

& [A) 16 B A
(@RI

o

RGB_Blue
(i ]

IR [ S R WA 8 MU E
[5%:]

int RGB_Blue()
[Z%#]

o
[+

& [A] 16 BE A
(&N

o

RGB_Yellow
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R [B] B SEA  ( ( A 2sE
[E7%]

int RGB_VYellow()
[Z%#]

Vi
[#57]

IRl 16 B B A
@ND

Vi

RGB_Purple
(i ]

IR [B B SR L (R A 2 E
[5i%]

int RGB_Purple()
[Z%#]

p
[+

R[] 16 B A
(@RI

o

RGB_Gray
(i ]

1 7] e R T R £ (R A 28
[5%]

int RGB_Gray()
[Z%#]

o
[+

& [A) 16 B A
(&N

o

RGB_Brown
(i ]
1% [ P € R T A £ (R A 28
[5%:]
int RGB_Brown()
[Z%#]
o
[+
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Enum_Order_Market
(i ]

IR [T AT O B A
[E7]

char Enum_Order_Market()
[Z%#]

Vi

[#57]

IR [B] A

(END

p

Enum_Order_Limit

@D

IR [T ST IR B A 2B
[5i%]

char Enum_Order_Limit()
[Z%#]

o

[+

AEIE S
(@RI
o

Enum_Order_MarketStop
(i ]

A BT BT T LA R MR
[5%]

char Enum_Order_MarketStop()
[Z%#]

o

[+

A

(&N

o

Enum_Order_LimitStop

(i ]

i BT BT BR A L4 A MO
[5%]

char Enum_Order_LimitStop()
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[&iE]
IR 5] FAF
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7

Enum_Order_Execute
[ ]

IR AT S AAT AL A s {E
[E7%]

char Enum_Order_Execute()
[Z%#]

p

[+

IR [B] A

&N

p

Enum_Order_Abandon
(i ]

i BT BT FERL M2
[5%]

char Enum_Order_Abandon()
[Z%#]

o

[+

AEIE S

(@RI

o

Enum_Order_Enquiry
(i ]

IR BT LA B M E
[5%:]

char Enum_Order_Enquiry()
[Z%#]

o

[+

RIS

(&N

o

Enum_Order_Offer
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A EIRARC e SV SRR IOE i
[E7%]

char Enum_Order_Offer()
[Z%#]

Vi

[#57]

IR [B] A

@ND

Vi

Enum_Order_Iceberg
(i ]

R[] 1T BRI pK Ly B A 44
[5i%]

char Enum_Order_Iceberg()
[Z%#]

p
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IR [B] A

(&N

o

Enum_Order_Ghost
(i ]

iR BT BT B T B MR
[5%]

char Enum_Order_Ghost()
[Z%#]

o

[+

AEIE S

(&N

o

Enum_Order_Swap

(i ]

IR BT BRI H e B R MBS
[5%:]

char Enum_Order_Swap()
[Z%#]

o

[+
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Enum_Order_SpreadApply
(i ]

IR [T B SR AR ZOR] B MR E
[E7]

char Enum_Order_SpreadApply()
[Z%#]

Vi

[#57]

IR [B] A

(END

p

Enum_Order_HedgApply
@D

IR [ 7T B SR T 2 fR F I MO E
[5i%]

char Enum_Order_HedgApply()
[Z%#]

o

[+

AEIE S

(@RI

o

Enum_Order_OptionAutoClose
(i ]

A BT BT AT BT SR B R RS A
[5%:]

char Enum_Order_OptionAutoClose()
[Z%#]

o

[+

A

(&N

o

Enum_Order_FutureAutoClose

(3]

AR BT B TR i 24 B 1 X e F R MO
(5]

char Enum_Order_FutureAutoClose()
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[&iE]
IR 5] FAF
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7

Enum_Order_MarketOptionKeep
[ ]

pACINA e Spi g T E e R e VS ]
[E7%]

char Enum_Order_MarketOptionKeep()
[Z%#]

p
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IR [B] A

&N

p

Enum_GFD
(i ]

IR A VT B BRI 2 A M E
[5%]

char Enum_GFD()
[Z%#]

o

[+
AEIE S
(@RI

o

Enum_GTC
(i ]

IR R Sy SRS RV L e
[5%:]

char Enum_GTC(()
[Z%#]

o
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RIS
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o

Enum_GTD
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IR AT B R IR R s 1E
[E7%]

char Enum_GTD()

[Z%#]

Vi

[#57]

IR [B] A

@ND

Vi

Enum_IOC
(i ]

IR [T B R A B A5 20 RIS
[5i%]

char Enum_lOC()
[Z%#]

p

[+

IR [B] A
(@RI

o

Enum_FOK

| QUTALD

IR BT B R ST B 450 R A Bs e
[E7:]

char Enum_FOK()
[ 23]

o

[%7E]

IR [HFAF

[ =111

¥

Enum_Speculate

(i ]

IR AT AR FRIC B A 28
[5%:]

char Enum_Speculate()

[Z%#]

o

[+

RIS



(GND|
P

Enum_Hedge
(i ]

R [EIT AR bR I B IR IMEAE
[E7]

char Enum_Hedge()
[Z%#]

Vi

[#57]

IR [B] A

(END

p

Enum_Spread
@D

IR AT B AR R I B M2 E
[5i%]

char Enum_Spread()
[Z%#]

o

[+
AEIE S

(@RI

o

Enum_Market
(i ]

AR BT B CR AR IS AT M2
[5%]

char Enum_Market()
[Z%#]

o

[+

A

(&N

o

Enum_Data_Close
(3]
IRV G RN Ve ]
(5]

char Enum_Data_Close()



(241
P

[&iE]
IR 5] FAF

(GND|

7

Enum_Data_Open
[ ]

IR [FT B A2
[E7%]

char Enum_Data_Open()
[Z%#]

p
[+

IR [B] A
&N

p

Enum_Data_High
(i ]

15 [m] A e A R AR 24
[5%]

char Enum_Data_High()
[Z%#]

o
[+

AEIE S
(@RI

o

Enum_Data_Low
(i ]

i B B AR F A 2B
[5%:]

char Enum_Data_Low()
[Z%#]

o
[+

RIS
(&N

o

Enum_Data_Median



(i ]

R[N RS, M= (R i+ B AT /2
[E7%]

char Enum_Data_Median()

[Z%#]

Vi

[#57]

IR [B] A

@ND

Vi

Enum_Data_Typical
(i ]

R EIFRAEM A, ArdEdr= (st + A+ A /3
[5i%]

char Enum_Data_Typical()
[Z%#]

p
[+

IR [B] A
(&N

o

Enum_Data_Weighted
(i ]

R ISR IR B, IS = (e i+ B AR+ F R+ IS / 4
[5%]

char Enum_Data_Weighted()
[Z%#]

o
[+

AEIE S
(&N

o

Enum_Data_Vol
(i ]

15 7] AT B A R
[5%:]

char Enum_Data_Vol()
[Z%#]

o
[+

RIS



(GND|
P

Enum_Data_Opi
(i ]

R [ R B A2
[E7]

char Enum_Data_Opi()
[Z%#]

Vi

[#57]

IR [B] A

(@RI

p

Enum_Data_Time
@D

R[] K 2 [H] M E
[5i%]

char Enum_Data_Time()
[Z%#]

o

[+

AEIE S

(@RI

o

BCE R

VB R T1T B0 SRS AT P /R 1B 208, 1 B SRR 18T I & Ayl is AL & L S b b
HAE

TR BB MR A U SR B BUAE R, AR SEN B BOANAE R
SetUserNo

[ ]

WE L H K

[5i%]

int SetUserNo(string userNo)

[ 2]

userNo(string) SEREZZH K, ABEN T F4F H

[%E]

IR [AHERL, 0 T, -1 RIK

1 i s N2 DN AR AL 5 K5, AT 2 0GR A K P

&N



SetUserNo('ET001")

SetBarlInterval
[ ]
WHETRE AL K 2B K LA, DL SRR J7 52 B ) 4 2UfE 5
[E7%]
int SetBarinterval(string contractNo, char barType, int barInterval, int|string|char
sampleConfig=2000)
[Z%#]
contractNo(string) & £S5
barType(char) K Z3M T 732%€, M 70%h, D HZk
barinterval(int) K & & #H
sampleConfig(int|string|char) & [ 52 B F)AZ LG MG R, TG RIEA:
FRFA AT K4
FREN: ANPAT P K 26
A Py s Rl R K AR A
TR - AT PRI A RS H Y, %08 YYYYMMDD, Ag#iEIH, i 2019-04-30
1 15 4% X 09'20190430!
ERIA M3 2000 AR K Ze kAT [E0
[+
IR B ER, 0 L, -1 2RI
I ZITIE RG] B4R E S L) K S8,
X AR )& 20, anSBAd % R 0 B AR ) K 26257 (barType) A1 JE i (barinterval), T &%t
S [RIINTT B4R 72 1) K SN R S A AT 15 28l
R RNZITIET B T 2688, WS — R a8 NEIEEY)
WRAE NG G SetBarinterval J7VEAT [ &40, MIFER B S G P )R AE S LA AT
5]
HEAT PR EE, ATLLRE K RSRANT, K L2RADN n(n>0), NIERRITE n #2H0 K 28,
(&N
# 1THH54) ZCE|Z|SRIMAIN [ 3 738 K Zeidls, I AT K Zeke AT [y s [ml )
SetBarlInterval('ZCE|Z|SR|MAIN', 'M’, 3, 'A’)
# 1TS54 ZCE|Z|SRIMAIN [ 3 738 K e idls, IFAET K ZebeA AT [ s [ml )
SetBarlInterval('ZCE|Z|SR|MAIN', 'M’, 3, 'N')
# 1T P& %) ZCE|Z|SRIMAIN FJ 3 7381 K 2kHdl, JF1E ] 2000 MR K ZeAEAE4T g S [l
SetBarlinterval('ZCE|Z|SR|MAIN', 'M', 3, 2000)
# 1] [529 ZCE|Z|SRIMAIN [ 3 438 K Z6%0¥%, T sampleConfig FIERIAE A 2000, FrLA
{8 F] 2000 2 K L ke A AT By S [l
SetBarlInterval('ZCE|Z|SR|MAIN', 'M', 3)
# 1[5 29 ZCE|Z|SRIMAIN [ 3 438h K 2683, FH{HH 2019-04-30 A2 1Y K 247 77 5 =]
SetBarlinterval('ZCE|Z|SR|MAIN', 'M', 3, '20190430')
# 1T P& %) ZCE|Z|SRIMAIN F 1 F0of K 2688, JF1E ] 2000 HR K 2eAEA3EAT 7 S [l
SetBarlinterval(' ZCE|Z|SR|MAIN', 'T', 1, 2000)

SetInitCapital



(i8]
WEYIMGTR S, ARERIA 100 Ji
[iE:]
int SetInitCapital(float capital=10000000)
[ 4]
capital(float) #J4h¥i4:, ERIAA 10000000
[%iE]
REHEAL, 0 BT, -1 RN
[7=41]
SetlnitCapital(200*10000), % & #4544 4 200 /5

SetMargin
[ii]
WERIESESH, ANTCE BBCE SR T 1 & H ORIE 5 HE

[iE4]

int SetMargin(float type, float value=0, string contractNo="")

[Z%#]
Type(float) 0: #ZLLEICHUARIES:, 1. %@ BUHURIE S
Value(float) % LUAISOIORAE 4 I (1) LU, B e i BUMSCIDU R A < I 1 2401 52
contractNo(string) 2% "5, ERINNIEREG L)

[+
IR EEERY, 0 BT, -1 2RI

&N
# B LA A 2 B ORAIE B4 LU IS 8%
SetMargin(0, 0.08)
# WHE A ZCE| Z |SR] MAIN FILRIE £ 1447 FE 1L 80000
SetMargin(1, 80000, 'ZCE|Z|SR | MAIN')

SetTradeFee
(]
BB TE AT
[5%:]
int SetTradeFee(string type, int feeType, float feeValue, string contractNo=")
(5]
Type(string) FEEAKM, A2, '0-JFE, 'C-FE, T-PA
feeType(int) FLETRBCHT A, 1 LI, 2-4% 58 Fic L
feeValue(float) %LU BN EL TSR0, feeValue AUWKHLLLHI; 42 2 HUNEN FLL 9% A, feeValue
SLVEIET I
contractNo(string) & %4145, BRI NG
[+
IREEERL, 0 BT, -1 KIK
(@GN



# WHEEMSANIT TN 5 T/F
SetTradeFee('0', 2, 5)

# WHEBEME NI T LW NETE 2%
SetTradeFee('0', 1, 0.02)

# WHEEY ZCE|Z|SRIMAIN KIFAF4:3% K 5 J6/F
SetTradeFee('T', 2, 5, "ZCE|Z|SR| MAIN")

SetActual

[ ]

TE SRR RS FigT
[E7%]

int SetActual()

[Z%#]

p

[+
WR[A[RERY, 0 L, -1 RIK
(@RI

p

SetOrderWay
(i ]
BB R RTT
[5%]
int SetOrderWay(int type)
[Z%#]
type(int) 7ESEHE ERIRBRTTI, 1 RORSER KR, 2 FoR KL TERUE K
[+
IR EEERY, 0 BT, -1 RIK
(@RI
# FESEARE BT SE s 47 emg,  SE R
SetOrderWay(1)
# FESERL EAT T S iz AT sRmg, 1E K ZiAe e Jo A
SetOrderWay(2)

SetTradeDirection

(i ]

BB AL 5T 1]

[5%:]

int SetTradeDirection(int tradeDirection)
[Z%#]

tradeDirection(int) 1% & 38 % J7 ]

0: XA 5

1: X2k

2 sk



[ %]
R[EEEAL, 0 BTy, -1 2RI
(=111

SetTradeDirection(0) # X{[F]4Z 5

SetMinTradeQuantity

(i ]
WERNTHRE, BT, BRMEN 1T
[E7]

int SetMinTradeQuantity(int tradeQty=1)
[Z%#]

tradeQty(int) /> FH&E, A 1, At 1000
[#73]

MR [A[RERY, 0 L, -1 RIK

(END

p

SetHedge

@D

BCERRRE

[5i%]

int SetHedge(char hedge)
[Z%#]

Hedge(char) #iRbrE

T &L

‘B Bk

'St EH

‘™'l

[+

IR EEERY, 0 BT, -1 2RI
&N
SetHedge('T') # & B LMl & 20 HIHL IR FR T LML

SetSlippage

(3]

BB R AR

[5%:]

int SetSlippage(float slippage)
(4]

slippage(float) I fiHi#E
[+

IR EEERY, 0 BT, -1 RIK
(@GN

o



SetTriggerType

(i ]

WA Al 7

[E7%]

int SetTriggerType(int type, int|list value=None)

[Z%#]

type(int) A& J70, A IME Dy

1: BUATIE A

2 o R MK

3¢ A ] S (] frk

4 FRE M 2l

5: K Zfil Kk

value(int) iR 77 2o ok R ] 5E I IA)fid < (type=3) I, value Jufili A [BIRE, HANZRD,
ZiN 100 FEEHLAG

2 fid e 7 XOR TR B B Z fil K (type=4) B, value R fill & B Z B %, B TR B R SR
'20190511121314"

2 type AHAMAR, ZETRL, ATLAAIE

[+

MR [A[RERY, 0 L, -1 RIK

(&N

SetTriggerType(3, 1000) # E% 1000 ZF il & — Ik
SetTriggerType(4, ['084000', '084030', '084100') # #& & N ZIlfit /&

SetWinPoint

(]

WE IR A

[5%]

void SetWinPoint(int winPoint, int nPriceType = 0, int nAddTick = 0, string contractNo ="")
(4]

winPoint(int) A SEUE, & A FTUT AR T il — O AN A% 1 2R s Bk 2 G i 44
AT b4

nPriceType(int) “F& N AR 0: Bt 1. XEAT 2. HHAN 3. T 4: R0, 2R
WIMEHN 0;

nAddTick(int) #5412 nPrice N 0, 1, 2 IFHRL, ERILN 0

contractNo(string) &£, BRIUNEES 2.

[+

1B bR AT Buy. Sell BRECR 57 XA 4L, A_SendOrder BRI IR 7R [ S B BT HL 1
FHEI7& Buy. Sell BR%L, Rt 1E45 L2 X A_SendOrder pRELTEJ7 SEBY B T FRAAERL

(@RI

# AP T EE — OO ek 10 s BT IERF G AR S A Z Sk JT e
B 15000, HHTHHS KT 8% T 5*10=50 i, EPikZE] 15050, NEEAT P4,
SetWinPoint(10)



SetStopPoint

(i ]

WE B A

[E7]

void SetStopPoint (int stopPoint, int nPriceType = 0, int nAddTick = 0, string contractNo ="")
[Z%#]

stopPoint(int) LEF A A RN Tl — RGN 5 LS B0 B SR ZAE, wh
AT 140

nPriceType(int) P&~ HANMEIET, 0 HFi 1. XM 2. FBRM 3: T 4: RN,
BINE Y 0

nAddTick(int) #8458, X4 nPrice N0, 1, 2 AR, ERIAHNO

contractNo(string) A 2IfXHS, ERINNIEHES L

[#73]

1B R Buy. Sell BRELT B A2, A_SendOrder BRI NTLE N7 S M B T 5L
FIISE Buy. Sell BREL, [Rbib3ib %) A_SendOrder BRIELAE [T S B B4R %K

(@RI

# HINMEEERDL 10 AN, BT IEBCEE . W WS A2k JFEME Y 15000, HETH
B /N EAE T 5%10=50 I, Bk #] 14950, WHEAT V4.

SetStopPoint(10)

SetFloatStopPoint

QUAED|
BEFEIES A
[iEE]

int SetFloatStopPoint(int startPoint, int stopPoint, int nPriceType = 0, int nAddTick = 0, string
contractNo ="")

[Z%#]

startPoint(int) JE 3 UKL RIS AN TR — O0T G A sl Bo i 248 )5 5 3h TSl
145 A%

stopPoint(int) 145 fUE, A BT RS ARN T s — O AN A% 5 10 Bk B sk G A,
HEAT 145

nPriceType(int) & FHEANHEEAY, 0. HoFrh 1. X&AT 2. HHBM 3. Wi 4. (W40,
AN 0

nAddTick(int) #EM s %L, 1024 nPrice N0, 1, 2 W%, EBRIAANO

contractNo(string) & 21X, BRIACNIEESZ

[+

1B bR HT A Buy. Sell BRECR S 77 XA AL, A_SendOrder BRE IR 7E [ 5B BT HL 1
FHEI& Buy. Sell BR%L, Rt 1E45 b2 X A_SendOrder pRELTEJJ7 SEBY B T FRAAE AL

(&N

SetFloatStopPoint(20,10)

240 FRERE L], Z3kT7 . A 15000, H4RTATFS 2B 15100 J5FFJRFaN 1R, 35
I, b R A A _E TR AN BT B A% ik E] 15300, T BRI L5 4 D9 (15300-
50),80 15250, # %M 15300 [V #)] 15250, WHET B3 F 6.



SetStopWinKtBlack

(i ]

WE AR 1B BB R4 ) K 268 A
[E7]

int SetStopWinKtBlack(int op, char kt)
[Z%#]

9%}1

Opl(int) #EfFIEALL
kt(char) K Z&287 142
[ %]

REEERL, 0 T, -1 R

(=411

MR[A[RERY, 0 L, -1 RIK

1EIE & AAH Buy. Sell B~ )72 R, A_SendOrder BRE R D9 fE I s BT i
FAE Buy. Sell BB, Kbk &%t A SendOrder BREUZE 7 SRR BT HL 4R 2L

Jyoo: BUBWE, 1 MinkE, fr—4
Jy D' MY, TR A

>=H

SubQuote
(]
VT B8 € & 21 RN T 15
[5i%]
bool SubQuote(string contractNo1, string contractNo2, string contractNo3, ...)
[Z%#]
contractNo(string) & 2% 5, N AETTEEAE
[+
1Z 77 ¥R B E SRS /) initialize(context) T YE T R 8 2 & A 171, Al 7
handle_data(context) /7 V- B2 FIT 6 i 72 & 2RI AT 1 o
(@RI
# 1T P42 TA909 ) RITIN47 15
SubQuote("ZCE|F|TA|909")
# 1T B &%) TA909 FlI TA910 (¥R I AT 1%
SubQuote("ZCE|F|TA|909", "ZCE |F| TA|910")
#1715 TA d R BT & 29 1 BINHAT 1
SubQuote("ZCE|F|TA")

UnsubQuote
(3]
BITHRE S A MR AT 1S o
(5]
bool UnsubQuote(string contractNo1, string contractNo2, string contractNo3, ...)
(4]
contractNo(string) & Z1%m 5
[+
% 77 5 W] AE HWE I initialize(context) J7 3% AR AT 4R E & AW RI AT I, B AT fE
handle_data(context) /7% {24 BB T 46 € & 20 BRI 171
(@GN



# BRI A 20'ZCE|F|SR| 909" H RIS 4T 15
UnsubQuote('ZCE|F|SR|909')

# 181 A20'ZCE | F|SR| 909 FI'ZCE | F| SR| 910" ff Rl 4715
UnsubQuote('ZCE|F|SR|909', 'ZCE|F|SR|910'")

# 1BVT G20 5 'ZCE | F| SR SR BT A £ IR B IS AT 1%
UnsubQuote('ZCE|F|SR")

27 I BRI AL

2: B R BER HHE B AT AL T RE . 85 2 B R BT DAFE K 2RI B RO DR AR B . 1F
T4 BT XFERER, W RIEGH BRI 2.

PlotNumeric

L]

72977 Bar fir it — MU

[H%]

void PlotNumeric(string name, float value, int color= 0xdd0000

, bool main=True, char axis=False, int barsback=0)

[Z%#]

name(string) I EIIZER, AX KNG

value(float) %t %A

color(int) % tHE AR B, BRINFR S (E FH J& 1tk e B HE T ) e

main(bool) TEFrEEINE S K, True-F &, False-lEE, ERINTE

axis(bool) FHFRSE 5 ML ALAR, True- B ALKR, False-AEBMA7ARKR, BRINAEMST AL FR
barsback(int) A ZH{ Bar 7] H =11 Bar £, ERIME A ZHT Bar

4]
E 4401 Bar fiith— VLM, W RN T LR TR .
Ui

# i MAL 1M
5] 1: PlotNumeric ("MA1",Ma1Value)

Plotlcon

[ ]

7E 2470 Bar fr i — AN Ebs

[5i%]

void Plotlcon(float value,int icon, bool main=True, int barsback=0)

[ 2]

Value(float) it HI1H

icon(int) FEIFREAY, O-BRIANEIAR, 1-%0, 2-98, 3- bB#isk, 4-F#isk, 5-Efisk2, 6-F
#idk 2, 7-WO\, 8-, o-f4H, 10-T%TH+, 11-f¢i-, 12005, 13-I8%5, 1415, 15-X
=

main(bool) {8FrEEINEEIERE, True-EK, False-lEE, BRAFH

barsback(int) M 47 Bar [A 87 [F1If¥) Bar £¢, ERIAME N 24HT Bar

[ %]



1 243 Bar oty — R, 4 O BB T2 L AR B
@ND

# Hl IS

Plotlcon(10,14)

PlotDot
| QITLED |

752477 Bar i — AN
[1E%]

void PlotDot(string name, float value, int icon=0, int color=0xdd0000, bool main=True, int
barsback=0)

[Z%#]

value(float) %t HME

icon(int) KIFR2ETY 0-14, 3L 15 s, GHEEk, B, =M%, BRMENO

color(int) iy HH A o ngith, BRAR R B I v EHE T B

main(bool) FE452 G INEHEIFEE, True-F K, False-MEE, ZRINFEE

barsback(int) M 4H[ Bar [A§7 [=1#fY) Bar £, ERIME A 4HT Bar

[#iE]
FE 200 Bar Stk AL A RO L P
&)

PlotDot(name="Dot", value=Close()[-1], main=True)

PlotBar

(]

2 —#R Bar

[5%]

void PlotBar(string name, float voll, float vol2, int color=0xdd0000, bool main=True, bool
filled=True, int barsback=0)

(4]

name bar % Fx

voll(float) #FF-HL4f A

vol2(float) #4455 £

color(int) %t A A R B, BRINF A J& 1t e B HE T g e
main(bool) FEFrZBINEEFE, True-EK, False-IHE, ZRIAFHE
filled(bool) 2&{7IH 78, ERIAIHTE

barsback(int) M 477 Bar [AF7 1Y) Bar 54, ERIME N 4HT Bar

[ %]
TE 477 Bar %yt —> Bar, #ith FEH T1E LE R ABESLE R,
(=11

PlotBar("BarExamplel", Vol()[-1], 0, RGB_Red())

PlotText
(i)
7£ 24|10 Bar iy 75 H



[E7%]

void PlotText(float coord, string text, int color=0xdd0000, bool main=True, int barsback=0)
[Z%#]

coord (float) it A%

text(string) it FAFE, IR SCHF 19 NRCFERF

color(int) A M) BB,  BRNGRIRAE & 11 i BAE i i

main(True) FEAr 2B INERBIEE, True-F K, False-fEE, BRIAEK

barsback(False) M 4TI Bar [ A [FI# ) Bar £, FRIME N 4T Bar.

[#iE]
E ST Bar H1H A, U R T LB B
(6]

PlotText(Close()[-1], "ORDER", main=True)

PlotVertLine

i)
TE 2471 Bar Hy i — N2k
[iE:]

void PlotVertLine(color=0xdd0000, bool main=True, bool axis=False, int barsback=0)

[Z%#]

color(int) 4fi {4111 BRI, BRI PRV 5L LA P 05T

main(bool) $EFrE G INEEIEE, True-FE K, False-fEE, BIAFHE

axis(bool) FRFRAEGE IS ALFR, True- S/ ABAR, False-JdEAlr ARAR, BRINAESAL ALAR
barsback(int) AT Bar A H 21 Bar #, ERUE N 4T Bar

[#iE]
1E 200 Bar St —UBLL, RO TE L T B
&)

PlotVertLine(main=True, axis = True)

PlotPartLine
(]
2R B
[5%]
void PlotPartLine(string name, int index1, float pricel, int count, float price2, int color=0xdd0000,
bool main=True, bool axis=False, int width=1)
(5]
name(string) % FK
index1(int) #Z4f bar 2 5]
pricel(float) ACIEMHE
count(int) MY bar [B 3] 345 bar AR %L
price2(float) 45 AN
color(int) %t A A R B, BRINF Al Ja 1t e B HE T g e
main(bool) FEFrZBINEZFE, True-EK, False-IHE, ZRIAFHE
axis(bool) FEFRZ SIS, True-JR 2 ALKR, False-AEMHSTALbR, BRINAESR S ALAR
width(int) ZBITERE, BN 1



[#57]

FEFRE X4t — R, S B TAE B2 B R .
(GND

idx1 = CurrentBar()

pl = Close()[-1]

if idx1 >= 100:

count=1

p2 = Close()[-2]

PlotPartLine("PartLine", idx1, p1, count, p2, RGB_Red(), True, True, 1)

PlotStickLine

(]

2l A B

[5i%]

void PlotStickLine(string name, float pricel, float price2, int color=0xdd0000, bool main=True, bool
axis=False, int barsback=0)

[Z%#]

name(string) %%

pricel(float) EIHMH#E

price2(flaot) 45 WATHE

color(int) iy HH A o ngith, BROAL R B L v B HE B

main(bool) 185 Z M IMNEEIFEE, True-FKEl, False-lEE, BILFE

axis(bool) 1852 Ml ARSI ABFR, True-JRS7ALKR, False-AEARS7ALFR, ERINIEMSTALFR
barsback(int) M 4T Bar [A1 77 [513 1 Bar £, BRIAE A 47T Bar

[#iE]
{E 2401 Bar itk —MELRBE, Bt RO TE LA T
&)

PlotStickLine("StickLine", Close()[-1], Open()[-1], RGB_Blue(), True, True, 0)

UnPlotText
(i ]
FE 241 Bar Ut 0 =15 e
[5%:]
void UnPlotText(bool main=True, int barsback=0)
[Z%#]
Main(bool) f&¥rse E MR EE, True-EK, False-THA, BRILEH
Barsback(int) M 4HJ Bar [A)H7 [ Bar £, ERIAME N 4HT Bar
[+
o
(&N
UnPlotText()

UnPloticon

QULED|



E 2470 Bar HUH i ¥ 1con
[5i%]
void UnPlotlcon(bool main=True, int barsback=0)
[Z%#]
main(bool) FEbR2TMEE LK, True- LK, False-lEE, BRINEKE
barsback(int) A\ Bar 47 [t Bar ¥t, BRIME N7 Bar
[#57]
(GND
UnPlotlcon()

UnPlotDot
(]
1E 2471 Bar HUyEHnrH i) Dot
[5i%]
void UnPlotDot(bool main=True, int barsback=0)
[Z%#]
name %FK
main(bool) $EFRE G INEEIEE, True-F K, False-fEE, BIAFHE
barsback(int) A\ Bar 47 11 Bar ¥, BRIME N7 Bar
[+
(&N
UnPlotDot()

UnPlotBar
(i ]

7E 2401 Bar HUIH 4 ¥ Bar
[5%]

void UnPlotBar(string name, bool main=True, int barsback=0)
[Z%#]
name(string) 4K
main(bool) IR EGINE2EE, True-F K, False-lEE, BRIAFE
barsback(int) AT Bar A H 21 Bar #, ERUE N 4T Bar
[+
o
(@RI
UnPlotBar("Bar")

UnPlotNumeric

(QTED |
1E 471 Bar HUH it 1Y Numeric
(5]

void UnPlotNumeric(string name, bool main=True, int barsback=0)
[Z%#]
name(string) 4K



main fatr 2 mEE EE, True-E K, False-TRE, FIAFEHE
barsback M 4Hi Bar [A] B [l () Bar %, ERIAE V47T Bar.
[%E]

o

(=411

UnPlotNumeric("numeric"

UnPlotVertLine
QD
FE T Bar B it A2k
(5]
void UnPlotVertLine(bool main=True, int barsback=0)
(4]
main(bool) ¥R G INEEIEE, True-F K, False-fEE, BIAFHE
barsback(int) A 47l Bar [1AT I Bar X0, BRIy 4T Bar
[#7E]
7
(@RI
UnPlotVertLine()

UnPlotPartLine

QUAED|
£ 2 Bar HUIH i (ARG B
[iEE]

void UnPlotPartLine(string name, int index1, int count, bool main=True)
[Z%#]

name(string) 4K

index1(int) #Z4G bar 2 5]

count(int) MEZE bar [E13 21 25 R bar FIHR %L

main(bool) 185 EmNEEIFEE, True-FKEl, False-lEE, BILFE
[+

o
(@RI

UnPlotPartLine("PartLine", idx1, count, True)

UnPlotStickLine

QUAED|
£ 241 Bar HUJH it 1 B 20 B
[iEE]

void UnPlotStickLine(string name, bool main, int barsback=0)
(5]
name(string) 4K
main(bool) #Efr2EINEIIERE, True-FE K, False-TEE, BRILFEE
barsback(int) M 477 Bar [AF7 1Y) Bar 54, ERIAME A 4HT Bar



[ %]
o

(=411
UnPlotStickLine("StickLine")

Fiit BRI AL

THEARSSL I EEE S HE R .
SMA
(i1
SREUIA RS 27358
(5]
SMA(self, numpy.array price, int period, int weight)
[ %]
price(numpy.array) JF%I{E, numpy #2H
period(int) J&
weight(int) A E
[ %]
IR A N7 AR numpy.array;
WAL, SRR [FUEE TR ) sma {8741
WA R R M, HERIR [BIME numpy.array N5
(@GN
SMA(Close(), 12, 2)

ParabolicSAR

(i8]

THE I 2 1F)

[E7:]

ParabolicSAR(self, numpy.array high, numpy.array low, float afstep, float aflimit)

[Z#(]

high(numpy.array) =7 5IME, numpy Z4

low(numpy.array) A& FFIE, numpy 2

afstep(float) JNIE[A T

aflimit(float) M3 P 1 PR &

[ %]

REMEAPIAME, ¥INEEA! numpy.array

5—AMEFFH) N oParClose, 241 bar {5 151H ;

B _MEFFN oParOpen, | — Bar H{E4R1H;

H=AMEFHIA oPosition, i HHEVWFFAOIRES, 1- K4, -1- L4
FVUMEFHIA oTransition, it 417 Bar FPRESR G KA, 1 80 -1 NxE, 0 Ak
R

LA high,low (1) numpy B NI, THRRIGG 3R B PYAME RS 975 numpy.array
(=111



ParabolicSAR(High(), Low(), 0.02, 0.2)

REF
[ ]
RN TR A
[E7%]
float REF(float price, int length)
[Z%#]
price(float) M #%
length(int) 75 115 1) F %k
[%E]
length A fE/NT 0
(END
# R1G L — BRI A, S0 T Close[-2]
REF(Close(), 1)
# 3R [5] 10 A HIET ) E RIS A% P PAME
REF((Close() + High() + Low())/ 3, 10)

Highest
@D
KA
[5%]
numpy.array Highest(list| numpy.array price, int length)
[Z%#]
price(list|numpy.array) F TR EEIME, DOUREE )R
length(int) 75 E TS REHEL, gl
[+
ZRR BTSRRI B AME R e, IR MBI R R
2 price FIZRBIAZ list B3 price B 0 IF, TR [512425 (1) numpy.array()
(&N
# THE 12 I DORE WA B e 1
Highest (Close(), 12);
# THE 10 JA I AR S AR A% 8P X8 O e e
Highest (HisData(Enum_Data_Typical()), 10)

Lowest

(i ]

KA

[5%:]

numpy.array Lowest(list| numpy.array price, int length)

[Z%#]

price(list|numpy.array) F T 3RGARAENIME, DOUREE 5%
length(int) 75 ELT15 %L, s

[#0]



R B SR i A N IEUE B S Y S ACAE, IR BHE AR B -1
2 price FIZRBIAZ list 5L price B 0 IF,  JUJER [ 2475 [#) numpy.array()
(GND

# 5 12 IR SR B SR ARME

Lowest (Close(), 12)

# 5 10 A I LA (RSO A B~ S ) SR AR

Lowest (HisData(Enum_Data_Typical()), 10)

Countlf
(i ]

SRICRT N A S AT 2 PR T4
[5i%]

int Countlf(bool condition, int period)
[Z%#]

Condition(bool) & A\ [k fFRIAR

Period(int) TH5 211 JE BA%R

[ %]
ARG N A 2% 2 1 TH AR
(@ND|

# T 10 B H I Close>Open ) J& 3 & 4
Countlf(Close() > Open(), 10)

CrossOver
(i ]
R b5
[5%]
bool CrossOver(np.array Pricel, np.array Price2)
[Z%#]
Pricel(np.array) RAHK KRG 1, D02 np 24
Price2(np.array) RAHK RGEHIEHIEIR 2, DU0UE np 24
[+
Z PR A] Pricel BUATY P HME R E5F Price2 BUE TP HIME, IR IBHE AT /REL
(&N
#HWr . — Bar FJUREEAT Close #2757 % AvgPrice
CrossOver(Close(), AvgPrice);
TR AR A 2Bk ) R KN, BRI close FEAHERI TR, SN 3
ERS P
—f&IEOL R, Close A LAEGH High A1 Low 43 7AW m) b 588% (BR%K CrossOver) Flfma] | S84
(BR% CrossUnder).

CrossUnder
(3]

RIE T
(5]



Bool CrossUnder(np.array Pricel, np.array Price2)
[ 23]
Pricel(np.array) RAHK ARG HEIRIR 1, DA2 np A
Price2(np.array) RAHK ARG HEIRIR 2, DA2 np B4
[ %]
ZBRHGR [A] Pricel FE AP FIME T 128 Price2 BUER T HUE, & [FHE AR /KA.
(=111
CrossUnder(Close(), AvgPrice); #Ji E— Bar HJUL#AT Close /& 75 % AvgPrice
TR RS F W 2 B pR R, BRSSPI U close SEANE I TR, B33
(EREREPS
—f&IEHL T, Close T LAEGH High A1 Low 73 7l HIWrm) L 588% (BR%K CrossOver) FlTa) T S84
(BR% CrossUnder).

SwingHigh
(]
SR 5,
[5i%]
float SwingHigh(np.array Price, int Length, int Instance, int Strength)
[Z%#]
Price(np.array) FHJ- >R UHIME, 202 np BH B 75148 &
Length(int) /& 75 ZoH & A B AL, A
Instance(int) 15 B R BIFE— NS, 1- TGS, 2- FI5CE A, DAses
Strength(int) 15 B 4T UML) R ZE K 8, AN T Length
[+
BRSSP BB B e S U R, IR U DY R
M7 HI{E ) CurrentBar /N Length B, 1% pR%R [H]-1.0
(@RI
# 1T Close 7ERRIT 10 AN H AU s AOMEL,  die v s IR 22 /0 75 22 2 4> Bar
SwingHigh(Close(), 10, 1, 2)

SwinglLow

(]

R

[5%:]

float SwingLow(np.array Price, int Length, int Instance, int Strength)
(5]

Price(np.array) FHTRigI&SME, WA np A BE 7L =
Length(int) A& 75 B 0T HIE, oAl

Instance(int) 1B IR FIFE— MRS, 1- RTFEA S, 2- FI5CE —A, DAtses
Strength(int) 15 B 4T UML) 7 EE K A 8, A AU T Length
[+

R SRR E A A B BUE B AIME A m IR B DY R
MFHI{E ) CurrentBar /T Length B, ZpR#iR[A]-1.0

(@GN



# 15 Close fEHIT 10 A AR B mAME,  SAR AP Z 2/ 2 4 Bar
SwingLow(Close, 10, 1, 2)
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LogDebug
(Ui ]
FEIZAT HEE D TR 482 iR E B
[H%]
LogDebug(args)
[Z%#]
args AP REFTEIMNG, MFEEBTHEE QPR 2 NE, WEZRIHRGES 75
5]
[+
T
(=411
accountld = A_AccountID()
LogDebug(" 4 Hi{# FH I H K 1D N @ ", accountld)
available = A_Available()
LogDebug(" 4RI K ID A %s, ATHTEE N @ %10.2f" % (accountld, available))

LogInfo
[ ]
FEIZAT HEE D TR 48 € (G B
[E7:]
LoglInfo(args)
[Z#(]
args AP REFTHMNE, TR EEBITHEE PR ZANNE, WEZRIHRGES 7
b
[%E]
G
[7=f1]
accountld = A_AccountID()
LoglInfo(" 24/ FH AT H P 7 ID N 1", accountld)
available = A_Available()
LogInfo(" 4 HTAEH T K 1D N : %s, AIHZE SN : %10.2f" % (accountld, available))

LogWarn
(]

FEZAT HE & D TR P 4 8 & S A5 2
(5]



LogWarn(args)
[Z%#]
args AP HREITEHINNG, HEABTHEE NPt 2N NE, WEZRIHE0GE S 7
b
[ %]
Vi
@ND
accountld = A_AccountID()
LogWarn("4a1{EH I K ID A 1", accountld)
available = A_Available()
LogWarn(" 481 HITH K ID N 1 %s, TSN : %10.2f" % (accountld, available))

LogError
@D
fEizAT H A D ATEI R - i € iAHR (S B
[5i%]
LogError(args)
[Z%#]
args AP REATEHING, KHEAEBT HERE Dt 2 NNE, WE AR OZ 55
b
[+
o
(&N
accountld = A_AccountID()
LogError(" 4 HI A I FH K /7 ID 24 @ ", accountld)
available = A_Available()
LogError(" 4R HETH FPIK 7 ID N : %s, FIHBEEN : %10.2f" % (accountld, available))

Alert
(i ]

S SRR
[5%]

void Alert(string Info, bool bKeep=True, string level='Signal')
[Z%#]

Info(string) FEBEH A2

bBeep(bool) & IFHCE L &, BN True

level(string) 7 & 25, {045 'Signal's 'Info's 'Warn'. 'Error'
[+

ZATPORNE R R E AT AT, .

AlertStr ="&%]: "' + contNo +'

"'J7 1A " + self._bsMapl[direct] + self._ocMap[offset] + '

"+ " + str(share) +'

"+ TS + str(price) + '

"+ "B TE]: ' + str(curBar['DateTimeStamp']) +



[7=%11
Alert("Hello")  # #H IR

context PRZY

RERBETHLETXER . XEEEUTUENREFNEERBNZTEL.

strategyStatus
(Ui ]
[H%]
context.strategyStatus()
[Z%#]
T
[+

R B, H SRR BB ' RN S HE Y B

(]
W

triggerType
(]
SR HI A 27
[FHi%]
context.triggerType()
(4]
T
[#7]

R, T OER AR C R IR K SRR BE K Zefi R R B K Zef; st R

AT A 10" RIRIRES AL ik
(]
x

contractNo
[ ]

AR HT iR & 4
[5i%]

context.contractNo()
[ 2]

o
[%E]

IR [E] 5 E, 5l 4n: 'SHFE|F|CU| 1907
&N

o



kLineType

(i ]

ARECA Al A 1) K 2R
[E7%]
context.kLineType()
[Z%#]

o

[#57]

REERE, T %M g D HE
@ND

p

kLineSlice
(i ]
ARICA A Al A ) K 25 1
[5i%]
context.kLineSlice()
[Z%#]
p
[+
R [E] BERY, il 1
(@RI
o

tradeDate

(i ]

AR A k& 122 &5 B
[5%]
context.tradeDate()
[Z%#]

o

[+

iR [\ FAF R, YYYYMMDD #%3%, 20190524
(&N

o

dateTimeStamp
(i ]

AREBL 4 T ik 2 R B T8
[5%:]

context.dateTimeStamp()
[Z%#]

o



[%&E]
IR A F4FE,  YYYYMMDD #%55, '20190524"

(GND
Vi
triggerData

(i ]
AR I fid A T %o L F A

[E7%]
context.triggerData()

[Z%#]
p

[+
K 2 A IR [0 ) e K e, 3k el 5 MR R g B AR 25 LI T
'ContractNo": ERAETRS
'DateTimeStamp": INRIEIESY
'HighPrice": ==
'KLinelndex': K 282 5l
'KLineQty": K Z& R A =
'KLineSlice': K £ JE B
'KLineType": K 427
'LastPrice": O (AT
'LowPrice": AL
'OpeningPrice": T
'PositionQty": FOE
'Priority": P SRR HE AT, ok & X
'SettlePrice': Ry
"TotalQty': ST &
"TradeDate": 5 H

'DateTimeStampForSort'":

A G R RGR B A8 Gy Bt s AR m] o B SR T A SR
UserNo P4

Sign : bRid

Cont ATHEE L

OrderType ;A LA

ValidType AR

ValidTime AR H I [8](GTD 15 4L T )
Direct : LS TT )

Offset TP BN SR TR

Hedge  HLIRE

OrderPrice  : ZEFEAHE B BARURLA SE A%
TriggerPrice  : il AN K&

TriggerMode il A FR



TriggerCondition : fift & & 1F

OrderQty : AL E BBV AN B E
StrategyType : TRMGZRHY

Remark CFERAETEL, R T EREAR
AddOnelsValid : T+1 it BoA (1A AE T
OrderState  : ZHLIRE

Orderld D E S
OrderNo BT
MatchPrice A
MatchQty LB
ErrorCode : BT E B
ErrorText T IRE R

InsertTime @ SR [A]

UpdateTime  : B HTHT[A]

Strategyld  : 5RH% id

StrategyOrderld : 1] FLA LS

R AT 15 fi A 3% [ (1) 2 RO ISHAT IS HHE 3R (Bl R 7Y () - S 2 L

0: WEWHLY
1:  EEMN
2: WEFFEE
3: FFEM

4:  FOHNY
5: ‘A
6: EAKM
10: A=
14:  WEM
15: 55N
16:  HOHTRAC &
17: kN
18: miLEE
19: e
20: s
39: Efr1
40: A2
43: L1
44: 2
47:  EH 1

48:  FHT 2
125: Tl R
=]

T
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python R EMNAS WITAE 4R,
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® NumPy XX,
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https://mrjbq7.github.io/ta-lib/doc_index.html

REESX BRI ZFHE. B R, BHESN. RMER. ML EFEFHNXS.

2) BENXBEIXFREREMERES
BRIR&EZH CTP MBHAERMIES, SIEZFIEIE.

3) MEEBAXFHRIEEN ALY
ERE]

4) MBBUZFHARIEZRH A
REBUB AT ARIERS.

5) MEEWIIFERSSELETAY
WS &1 B BIXFFE Win Server 2012 &I EARRAK Hisf7, BAZIEFE Win
Server2008R2 Fr A _FiE47

6) MEEBUSHHEA
REEBNRITIRNIE, £FE GPL2LOMMUMAIET, JURHREN, BETL EX
RFHET MR, AT BCER.

7) FERSEPBE RBME AT
BN EEE T XTI OB BRTT R, MRIPAREMAREZ, F5F QQ Bf:
472789093 MR LB M)A, KN AAARSES —I B A EIBE A9,

8) ®I bug HEEEHMRITE

prpe
FTE

2. MEENEHN

1) ST SRR IE AR

WEEMN L BRIERME Loginfo(). LogWarn()ZF &%, TIFTENEFEIALEHFBEABEX
%, B1F Loginfo EREFIAE, 150 APl RENRER. SRE A EZEF A python A9 print
BE, W@ E SR E 9.5 & Fim B3R equant.vbs BIA SIS & k¥ T AR
=
BHEAF#E equantvbs XM XHNE: ERELKEIREENE IR, REEBEEF T
FXFRERIRIE", equantvbs ZEFTHEISUFE T, BB HE, ZEEFNRHREE

1k, FTAEHMEONSBEEHSATED, AREESETEZGSITEO S,

2) gnfer Sk i SRR AR I
AR L EITENEREE, BPBERIEA equantvbs XHREHEA equant.vbs,
REERRESENE A, FTAEAEA, EBRRANGTHTEABAET.

3) WMEENREENTANETRE?

@ WERH-V120 o



AREENIREE, RIFRTRKEANTIIREEXERENERECE R Brk
SENRMTRAMERE AREERNA[CER.

4) IR RIEE RN FEHEIE ERR ERR?
WEENRETEENLERERFEA, BEROIE api FHLEREFTEE,
HEpENLEREEE — main &8, T DUEE main=True FR/~EEE _EINFHIEFR,
main=False k7L &l B _ENEkiEdR, BAERATELTGIRBE—EAFEATN EFE LS
HEFRZF1 7 Bl B _E EIsARa .

5) MEBUERRRTIIFEZ N EIERTA?
BRI EEURXFE~—TEIA.

6) REBUIHBERARHAY
REEBUXFFEZKRARS. ZRPAXHHFEARERE 05 FFRm LEXXSHKS, F&
MG A A SetUserNo() R B BB BH TR HHIMK .

7) MBEAZFRANENUZH AT
REEBUXFFENUZ S . W THAX, FERHEXZRAECHEINGANZTHN
fR. BEUEANE BRIAFRIEHREEUK PRSI H9R, SR
FRINZZHNR. EFEZAERUKAATHENZZNR, FERKREERATE.

8) MEBIEXFABTHA?
BRI EIEAXHAL T, MRAABRSABEIENIE TUSERERE—EX
fEM P RS Excel X", BIRIEIAI DL EIRRFEI AL,

3. RISl

1) X TFRAmREMRIDIZE L 0@

REENRE T BHEEBRBZTVEZFMFNAR, —HERBIETRERERE, H—
Fh 2B SRASAY initialize() &R B0 B SRR F 7514

XEFSRAMEE AN EM B, BB AEEEN, BNRRMEET AT
FEARER, KEELR intialize) R IRENSE A EETRE., IAELESEE
HiEFE T &4, {B27ERME initialize() & E 81T SetBarinterval BEHIRE T 549, MK
B&AH I initialize() R EU 18 B HI S 291 TR .

R REMAAREN, MERAEMRLPEETMEAR, DREENMREHFRRH
REGERT, KEIEIAINE B HNRE TRNFETITERE,

2) Ha=EEELN?

MRERITE T ZMEANEEE, REEMEEIEE—NEAEAREEY, BEEEY
EEAERRTHNEYN, BRTFS AP RBFSHEIEARSHRBNE AR SHREE
HREERL.

3) RTRBHHP KERE/KEMIERBNE X



BATMEERmEEL SR, ol I@id SetOrderWay()7E KR initialize() & £ P& B
REAN . RENYEERI I RBEIENRETH, HEENMERALETRE
EKEREELE.

KEREERE: KEAREEAXESHPITHNEAKEXE . KEAREX. YAPITH
HEREDHHN KL, KEREERXERY 5 /MM KEATRERES WAL, LA ERE
WERBEME, WEAEZRIE, NHERUARNEERF,

LREZH: YREEMABBEXBEHRNIEZERIT., I8 WEERATTRNMME
TRHPE K LRER, SSRHER TICK higtEAh K L4038, FILREREA TICK #H il
%o

4) FAErH SRS oA T A& ?
R 77 A H BT o] S5 PRI — R A A —6 k& 7T AT

5) RESXMHETT/E, KEFIRPEILIZER, RENRBEXHTA, £LEIRPA
R R AT IR

K A BTRELERIRPIRTEEETES, INELERIRPAREF FLEE
REETT, REWRBEXHEHTENFHRT . BERKERIIRDPILEH0 A RBARIE
TR, NI DUESUERIKIZTT, NIXPKERE initialize R BAITRE AL
o

6) SRESERIEALAIETTHIRT (8] FOf % (8] FR A 8] A95E BF

KRIRER WAL AIZST handle_data)FE—EMIR[E t1, ZAEARBET—REEZNN
i8], SRR AL MRS E)EIFRIC A t2, & t1<t2, RRKREIEITHR [N TSRS fh & A A
8], LEESRERIZTRIRS ISR AR A 2 B AR R, & t1>12, NIRRT 8
AT REEALA B EIRRATIE], MRS RIREAAL S E R SMANER . Bla0: KA
RIRfTiERL A, #1TIEEMR 500 EM A —KKEE, # handle_data IZ{TAYAT[E]Z 100 =
, B—NMTIEE 0 WLt A KB, handle_data i=fTH A2 100ms, handle_data iZf75¢
WEFEFFALA, 725 500ms R —PETTBEIR, EFALARKEE, KESZfTASE 100ms, iz
TR EEEFFMA

ERBETRE N 1 #IE, £—NTEE 0 W2t L K, IWEH handle_data()izfT, 1=
TRE) D 17D, XAERRETESE 1 WA RETER, MBI MMARHESE 500 EMER
Zk, ATREE—MAREEREZITE, FIERAOMAZGRESFRBEITTS
BEfL A SRER AR EE I 1T, ISR T R AERERN, BERENEZT, EFft
RIER A ERS S ANET R 0,

7) TR IR & 47

ARERE DRESNETHRE, SXAUREANGEERRE LENRESAREE
1,

A RZERBBRALA initialize)REH IR ESNETHREE, SXEEEARBINEARD
RIEETT

8) WEfTidiEd, WAL, KW THERBA? EFEEER?
REEXEETH, KARZNESSETERK,
ERPERERLEKA, NSKRBIAETE,



9) WMTMAFZE
WEENMRETREMENE, ZRAFETRIZEMNE JUERE L% X BmE
IheE:

fEEsdzl

O=iaE 200 = £ (100r%201E) A
00:00:00

Biitia s

Q1582718607 ~

HERPREBEXIMAMENRE, BTN KE=TNESTRREFEREHEM,

10) SREEINEISLEIETT
BIUKBAESENBRETHRS, FERERWELEET IMELETRENERE, 1
I IXFE KA A SetActual() bR TIRESLZIEITH, EHFEARE 95 TRIHRERNEAY
RNEFIEXZHKA, HESTREFIEFBEATIZHMK,, HERIT SetUserNo()
AERBPREEHTIHNKS, NEEARERFRENNNNEZZK,, SHFEEY
BREFNNHIIERZKAREHEZXW D EMRBA EHTEEXS.
SEENRETTENAT:



Os=@ER 200 EITHE (100689225415)

Eiies

KR BITE N ORI —E AR PR STEIE TR .

12) REEBLWMEATENENE
MEBUXFFTENE, EAETTENRGRERERZ TN 12EMENR5HET 11018,
EMNEAZHET 2.

13) BEHTE—MEAKA/NERIDE?
HE

14) MR, KB EATRENIEEITR S FERSATESRENAY
BREVTENTESFEGRSM AN Y BNE TREAA LN EANZSES 2%
M, T LN EARETSFIERSATSH, REEXBHLEITE.

4. BITREW

BEEMREFMEERBETOAR, BIRENEHEENRBZTHTEERAER
BB LR E, XENAREFmEERKZITREM.

REREECERE LN ETRE, B RRETEEEE. ZIEE LRI
HT7ETAN. FARE. RERE. HARE. SHRE,

1) Bf7AR

BRARTMNEEMEA AR, KREE. BTER. XFHKA



BiEasE

ETAR

AT

fE AT ET A NBETNRETREE.
2) ANRE

BHREPTNREREHATENNELD, TUAMSNELN, o RN ENEHT
ERAMBR, BRMNE—NEAEAREEA,

3) RewRE



EBEEE

1000000

WS

HERETUREMUTER:
MERE: EURSZNVERE. E'VHEE f“}\#EEFfb)\ﬁﬁé% BETME, XHTE

SEHTIRE, BizRSHTRINTE. ¥MIHEESARE/)T 1000 T,
ﬁ%ﬁﬁ.wﬁéﬁ%%MX%ﬁﬁ.ﬂﬁx%\ﬁg%\ﬁé%o
RATRE:

REEENE EERIANNTEFH

RAELH: EREBAENEDLLRTE, Tﬁ%
REEAE EREEREERTE, TREFTIE
RNTRE EFXHNRNTEFH

REER: BFXZHHRILE

FERHEARX: #HTFCRIERNFEHRHETX: BEEE. tLh

FEFEH FCFEBUBMARANEEEN, BFXHHRRENTEEEEEBE, W
WA HELBIR, FEHATENIEETTFRECLER %)

FelEaR: #TTreRENFEERETN BEE. )

FEFEHR FEFEBUBMNTANEEEN, BFXFRRENTEEEEEBE, W
BTN ALLBIR, FLTRATTENEEGFIREELERY).

BRIFE TREMNRUMRERZNRMHNEE.

TRASFUE D LRI SN
RERUTRENIE

&
=T
=
N

4) HARE



4K FeiTRE R

O+Fer

BRAEZEEACRE: TEPNURFNITEFURBIELEZIR K LA LM
THBRS, RAEMITRE, ERURTFHTEFUCRBESSIR K LB A KGNS
RIBAAREREIITREE, Z@EAPREARENBNT, XEUSERANSEEE 1-
100 = jg]"

SR KEBEFECRE: FAEFURTHITEFUCRIENE R K L2 2R &4
THBRS, REMITRE, ERURTHTEFAUREE R K LLBZXACEGHNS
RIBAARBEAREIITRE, Z@EAPREARENBY, XESERANSEREE 1-
100 Z|g]

AEHHP KEFAATFRETE: FERURTIHTEFUCRBENET—RKELELAEZ
EBEMAFECEMRAERE, HITRE, EPURFNITEFURBNZER —RKZ%E
FEZEBALFCEFMHNAMgatE

TEHHH KEARTFAE: FTEFRURFHITEFURBNER—RKELFLEZEH
R FFE R AERE, ITHRE, EFRURFHTEFURBNAER—RKZEZ LEFE
Z EBEMA T &M AL IR

5) SEURE




HRBHEEAASEN, ZABRRETARSE, TN RENARSREHTEN.
BB PSERAS I8N 120 T H RS589 3.

5. [0

1) EEIrER?
REAZMANTHANZZE8, BEHLEEAEN, =T USRI A A 2

2) BEURZERMS DI EHIRRTHEEN?
REECHTRERFNERE, BiRHATHEENNRAEIEER 8 TR,

3) MR E T PUERIERATHERN, NzfTREMERNEIR?

B EMRIARIZITE R AITRNG LIRS Bahz TN BRNEIEN . &i56 K
FIPRSEEM, SI7ERERAY handle_data() sk EAICIARI B I A TS

if not context.triggerType() == “H”: # HMMEZ AR ESHHREEMEL

return

4) ELUETIMA A SendOrder() R TR A7
B A 2T XA A_SendOrder() &£ T &2,
LB ER A ASendOrder( & 3 T # A2 FEHs BEN#AL AT Buy(. SelQRE T #

5) BB ERAYTFEYLHE TR E R A H
IR ERAIRAREEXANEZEMESHNREISE, KNEEZRRER, BRTERHER
. BUNEMN WENEESIZEREMRI.

6) BN TICK 3B EIM 472
W =T TICK REFREN, TICK EIMBSTTFAY K ZKE 0T, K LEER 0, 10:
SetBarlnterval(“ZCE|Z[TAIMAIN", “T", 0, 8000)

7) REEENNEIT R L EIE?
TTRMELEIRR, RAF/IEFE KEKEAT, KEEBARN 0 BERIT:
SetBarInterval(“ZCE|Z[TAIMAIN”, “T”, 1, 1000) # iTEH&4 1 #%

8) MmEEIMAMLEBTHEXS?
P s N o] IS4 B9 B SRR A A 2 . [h SE RIS B B 83 A I SR ER VB, It
MRIEAMATARER KL, RETRARENKEREELR, RABEMRKE

EL5xMATRE.
SSEMBIETTRIE T IXEF AR RIS A SSEN BRI RIL. MBEMERARRE, SKEHBRE
BEREEZHNAHRENL,

IXTHIE 7 B ENASEZIZTHARE 2 4b:

FEHEAR: BXZFUNECREFESRE, LB TENFEEEHRSMMARATE
B,

ERE: HEENESTUBMEEREIULSENERNBER, LEMBEMXERIUK
SR ERNE, RERRERS KGRI ER.



TEHEMNRS: HEMBEN TEHELFRY, SENMBRNTEHERNTEERKE
BRI RERITALTN;

RENHIARR: HEMRAITERESVGIMLENRNREVE AR, HEMERATTEER
SUFAENEGEREH, WHITERERHETFECHNECMNUERTHAEAFTE, T8
BT IMR . LEMBRAIMZEAZZHTREH.

Ae. HEFEEAE HEENMRETHNVNEEEHAMAPREN, HEHBRXY LA
MK P R EIMRA S BRI ENIKS, AAFENYIGREN 0, KRR E MK
FENENEAXXZKANAEENHEER.

9) EMHR &
[ & 57 4 E s

¢ EmRs

1.001e+0¢

[[Em]2020-01-15 16....
[[EIM]2020-01-15 16....

1.0008e+(
1.0006e+(

(E12020-01-15 16... | - / 10004e+4
[E]2020-01-15 15... | f

([E]2020-01-15 15....
[EM]2020-01-15 15....
[E#]2020-01-15 15.. \

[E3]2020-01-15 14.... i | v fex06

1.0002e+(

999800

999600

999400

BN & B & BNk E B ZMIREFEREBD, BidBHANE T IATRENRE .
REFEEERSIEE, SRS, WEREE, THFEE BRI ASS, TEXNER
TN A:

REHFE RSFBLRTRIMWIBRASNE—E£R8ETL, RRRTRSFEHESH
REeMNFMER, RTBE LN ETEITRDURATNG ML, RIREGHEDTINENES
fhk:



BRI AT RESIEIES

A ElE
Tk [alfEreia)

0.00

-0.04

2142.00

0.00

X T o IIRENE IS X

g% IRIRAS R E
S8ER REZELER
TR IRRIE [EFFAARTE]
iHREERAYE [E] 5 ERATIE]

FliRES

TR REL




eI ORI A ST RS
SORNE  eERONE
BREAECAN [SETR O K SR
#
i (Y (BRES - TES) A2) /N, EESRSRRNGHS
®)
FREEE  REETES
T BEIEHEAR: = ERp) - Ri/op;
E(Rp): TSR = M AR
Rf: FERURFIE (AL 3%)
op: WGHEMIRAETE (SIREEE) ~ iRERE/sqrt (UK
/365)
IR - R AES
BSETH/SH | ((REN-ESE) RRRE) | (RSE/SRERRE)
IGSEAE | WATHABIR, ST AR SRS
8
IRASRAEIEIE ST

e AEHEEL

AR AR R ERANR @A ERIRKE




i A ELRS

=FNELE (e ab N[N L)]

=]

B2 AEEAXEE/AE (FERAEFE=-HENRES/INEZSF,
EE&RARE, BI&/IMESHIaNmEiIEE)

Wrase/ MR WEmER/XaR (WERENEFURINER, 1€ YhTE.
FHBRNIKER =R/ R E/(XHKE/365), Hp, RXHKE
TR RN &SP EUHRER)

BH= BN OREEaS (BRATFERTHIM)

FPFMEE | BRI/ (RBKREY/365) (FFmER=BFZR =B /1aE
<)

P | BRIKEmE/ (RHEREY30) (BRI =EF=R=8F/HRE
<)

FHEFMERE HIRNG/ENE " (365/X5KE) -1

BUERmE EIRNG/ENE" (30/X5KE) -1

= SRR BEREY DR BRE (AFSIRILBIREY DX IXEL)

“HABRT/HIT ISR = BSR/SIRRZRE; IR = BRN/BRNRS

] IREY

R FRE = BB - RSl

S EF BARISH

LSS SRRV




HpiseiZR HyFFeri¥aiRs, ReXZNSNREERE, KRENIHE

BS. (BEEALIE)

*RRIREY RERZZRIREL
*EFItbE BRIREY 225 IRE
*BHIXE BRI ZRE
*SHRIRE] SIRAIRZZIREN
“SFRIXE FRPRISZ 2R EL

FHRSHEIE) |SFER/ERZIRE

SE9EF SPEA = RER/BBAIRE (HEFER)
FISHR TR = BSR/ESIRRE (HEFERER)

BAFSEREARE | BAIFEAISEARE

BAFFRREARE | BAFERAISRAREH IR

HHIRATIE]

SHRIFEEARY [SHRIFEAIRAKE

SIFERARY [SIRFEEAREHIARTE

tHIRAE

BFIFLCIBINSEE BAFALCIRINFFEAIRAREL

ERAKE

BFIIALLIEINSEE BRI ISR R AR E IR A

ARSI




SR LLIRINISEE

SHRIALCIEINFFEAIERAREL

mAXE

SIRIALLIBIMSEE S HRIAUIE TR ARE IR
EAKE LIRS

FEE RBTERNRFERER

FX3ZE0 PR (FFEEEFEFE) "“RFBHRN
B iREE

MERELE: MIREERSEEDN. TEMT. BEST. Ao, B,

-20.00

0.00

RPEE EXTEXTENHAER




. ZCE|F|AP|005
... ZCE|F|AP|005
. ZCE|F|AP|005
... ZCE|FJAP|005

. ZCE|F|AP|005

001e+06

Te+06

999800

999600

999400

999200

6. HAth'® Il o)
1) python R&3| 51 EE
EFEA APl REGIFEFR R EI1BZ Close
: & =T O[-1]. Open()[-1]FF ARSI BERI#E
REHAEX, BRPIUSEXETf# python FERS|ISYIR AL ORI A

2) REEEI=FRP AR id WETAF?


https://www.jianshu.com/p/15715d6f4dad

TEREHREXHEE T, #E /equant/src/config/StrategyContext.json X, FICEA
FIZX M, EXHEARER —"MaxStrategyld"FER, HEHEEIEF A 0 BIT,

3) BARBMARLEEX
BARB—BBENNBAER, 23 XHF. mMEE RF. 54, 9 zEH
BLESE, MTEFEET PTAC0S &AM A LR:
ZCE|F|TA|005
Hrh: 7CE RRHEAT, &0k DCE. SHFE. CFFEX. NYMEX. COMEX %
FR&FAK, HtbpmfhXEaHE:
Y IR
O: HAfX
S: BmMHER
VARE =t
M: BE@aMEFR

T KE

\

TA: @fRED, FR= PTA
&4 B{kB#H, 005%k=5 8%

4) FERRBEFANIES 2 A7
B IR B IT R RIS R RIZIES 4 python.

5) RE IS5 FFImMARES=E"
HERE 95 BRmEREREHEFEE -—E), EHENRFRETEOS, ThEX
B

o e
= L=
aes s m= b
=
SEetE
meta et
e
THIA
s
s
B
R




6) MABERRN SRR’
ERE 9.5 & Fum LAY BERER,

At | TSR | BREE j=z2ial B2 B3 BEW1 BEY2 | -
- ez BHER B WE Im XE = =2 P74 BEX  BKIE% FeR  BiEe HESE sum v
% =i
\ ZN
- ETRE %i’r 0 j&ﬂ: 0 B 1
REAIX 58 5025698 =3 0 BE 0
&0 » HiE 0 =iE 0
s - S sz
= % 5 fMz  mE mo FE
sEEE P 15:00:01 1 156 -13 =F
= 15:00:00 1 475 107 =F
B 14:59:50 1 759 237 =F
14:59:58 1 759 -237 =F
s 14:59:57 1 1325 -364 =F
iC 14:58:56 1 2 2 WF
14:59:55 1 1453 -356 =F
iE 14:59:55 1 1453 -356 =F
E: 14:59:53 1 so9 12 ®F
14:59:53 1 1232 33 S
1455952 1 %0z 203 =F
14:59:52 1 993 203 E=F
14:59:51 1 1245 91 =¥
14:59:50 1 6% 76 =F
14:59:49 1 552 169 =F
14:59:49 1 552 169 =F
14:59:47 1 057 220 =F
E———— o=
ERARE HE® il

EHHNEFERENEO LEFEREEENEY, RS FE %5

TREEF EF003 EF005
- ZCE (3EF

=007
S (H) #:010
182 ) #RO1 555
R () #3012
175 [HAE) #2101 =
e (2]
T )
B (1)
BT ()
£ (e
W [EAE]
== =)
S ()
s (H3E)
7 ()
shi (2322

*BATEREEIRE
“EiEshift/ctrl, SHERTTEISE

EAMNEN LARERFEESL, ARENEA L% ' RIEEARD, SEHE:



RS | AHSER | BDOIEEE | Bl | Eedka | Bkl | BN | B2 | -
AEHTS AEIERR AL AE  BRIESE Fod Hige FBARAAE SUM -
=l APOO5 HER005 0 —— 117806 o || =
E2N
“ 0 ok O BES 1
- BF 0 i o BT 0
Ba hd #15 5025698 RiE O BiE 0
CE - ] B o BiE ©
2t T Jor
G
i ] i mWE We FE
b 15:0001 1 156 13 BF
]
15:00:00 1 475 107 BF
BE
14:59:50 1 750 237 TE
]
14:59:58 1 750 237 BE
]
. 14:59:57 1 1325 -364 TF
4 L]
i 14:59:56 1 2 2 wE
L]
14:59:55 1 1453 356 =F
B ] -
i 14:50:55 1 1453 356 F
# "R it e 14:50:53 1 s00 12 @R
e . [Pr—— 14:50:53 1 1232 33 E®FF
14:59:52 1 993 203 2F
i 14:59:52 1 993 203 F
14:59:51 1 1245 91 2
14:59:50 1 659 76 ¥
14:59:49 1 552 169 TF
14:59:49 1 552 169 TF
14:5%:47 1 957 220 T
14:5%:47 1 390 115 5§
= T - e
A HE® .l
= AN > .
RITEF AR
=ranet] TR BHEERR g IF Xt X8 E I AR BREE  BRiE%
=] =
s AP0O5 ZCE|F|AP|005 SEF005 0 0 - 0 0 0

AR EERESEXGFAFNCET, BTERGEARBARIEM FEBRGEANE
ML, M EEESXFHFrNES 100g HREEELAMRESA: "SGEIPJAUL00G|";, RIME
ARBHPAREEEINS, Bt EEFEEXFANBRT+D)NIEREANR

5 "SGE|YJAG(TD)|".

7) BERE 9.5 B AT ARE EIRAT
NE, BIRE 95 2B e REAE =

REE - v9.5.37

R EE

ERARE BE® Tl

XFER HIA R EE FmA T g
® K2 95 KXNEREEMTRFRRKMT



o IRBENAEFERESIEA python HEREERKF

SNFE—MER, BRFTERRAMEELMIRE 905 B, REEHZRE 058D
of;

SNFEZFER, BRTESITHAESEERS XAHEEESFPRXAM python.exe 1#
2, REEHERE 95 81T,

8) MEENMMBAETXHFRNETANE?

REECNEEXHEFERGEHE. ARPEE. TREESHE=HY, HEXHHFERESR
EHE TR /equant/src/log X4 T, H equantlog ARG HEX M, tradedat 4
RHBEEX, userlog AAFRBEXMH, BEXHFMTER— his XHEFHHEET
8915 58 B &S

9) SRESSHFFrEMNE
R SRS SRR ALE 78 R 3 XK TV BY./equant/src/strategy XK T,

10) BN & SEFRENMNE
R 210 SRR EDNIR & S A AL B 7 R 45 34 T Y. /equant/src/reportdata o

11) {7 B &N python ME =7 E"?

REEUTIFEEMN python B=T7E, BERNHRMHEM python E=TELEHZENTE
K, Bt LB python 184 Bf7%3%E.

Stepl: HEFREEHLERE T Miniconda XHERIFFHN, LEMER:
C:AUsers\*»*x\AppData\Roaming\equant_pkg\Miniconda

Hrees h BB S A,

Step2: AEE win + R FTFHETEH, WA cmd FTHAGLITED

| =T X

Windows MEIERAE AR, BD{RTTHEMMER.
I IOEED Internet ¥R,

"_&..U

g (o) llcmd w

®"E e MEE(B)...

Step3: ZEMLITE RBAMTHRED:

cd C:\Users\»*+»\AppData\Roaming\equant_pkg\Miniconda

Stepd: BN T LRI R % python =77 F

Apython -m pip install xxxx

MBTHIERENER, TUEXREFEHRENLE, ST
Apython -m pip install -i https://pypi.tuna.tsinghua.edu.cn/simple xxxx
HA woox AELENE=ZTTENER.



12) mfELEMHMRINRE S-S 7
IR S IAE GBS ANEREELEXZFENETER. B SHNERETM
RIS, SEAHEIUAK P RSRIEN T
Stepl: RIS FAHERTXE
Step2: FEFTAMINE LEFRNEENZ ZEMIIPEIEINZ ZFM, A TEAR:

O \ @ esunny.com.cn

BUZBIBRER [(BRES] REWIRBBRUZB AR - QOBHA Bt 06

%%1%1\%\ A APIHEA R BEADRR English

Esunny Information

I
R8RS ¥ BixR

XTR& GV

ARRNIESR
IHRBZS
ARSI B/
FHERRIAE B IR

BN 3L D) sonsssiros

AETREERR. SRHNTRSOBARRYE. BIRESNMILECHEHE

Step3: EFE LA MeEE:

L ] ® < > in} [e] Ny (] om.
mamEREmREne (Eme BUTE R ARKES R -coNm
BEER R T

Esunny Information

IS

munzs

> maERES

» @S
> BRENES S

RE UL

P wRmEBE B Ln?
s H%e‘ft
il 2=

Stepd: EAERR, SRFKSHNEZMLERER qq BBFE.


http://www.esunny.com.cn/index.php?a=lists&catid=27

[ SIS

1HiEI32538.0/1R B8

B SHERE e R EREQOSHEET!

(15/1861)

Step5: WKEIERM, mEARPASEEHITECE.

[«mm]|| B2 || Eoom || wn || m0e | amme || 26 | 56 | mon. - | 222 - T3

[BEREE] Wi E R TS F]

##A: simulation_reg <simulation_reg@esunny.cc>

;=1 L] - Ny
TN : e - ADme ¥
o DT Pieitajee . BOSEHE. TS RED, TESRTEERE. O SRRt Bl
NSRS E AR

EERNTMBEELIEKRS. EABERS, AFEEEEITHG IE0SENELEERES, NEFFABREEIRIFER, ER4FR, NFES
HAREAERFTE, TRESEMNEHRE, BRATTERITEIrERaTEERBTSRNTEHREET. SEEREIEIEERR, BEERITERAFE
IFEEEEiEERtE, SENEERSIECESNESE. SNETRNHHERSSENnEREe. TNETHEAlEHKEBRLTEFRSE. &0
SR Ml ML EESEH LI, ATESEENESIRSHER, SR THRSHEE, BiEthnoT:
http://61.163.243.173:8081/index.php?
m=formguidefc=index&a=yanzheng&code=b1S0AAVRBIQFVFFVVFFSXFdeCVZSAWMAAT MHAWCKATRRVESAA1IVUgFXBAQFUADdBYMEFDVFQUAACU|

SRS TEEEN T BB IEEA.

FR —REFTTUERRE 95, MRIMPENEKRS, EXMBEEFRNEERHE, @0
SOEMBEINERS, BEFINEIESE

| s | desn | pRme | estn | eske | wks | amw | Bmwe

BEHEE BHER BT mF It E= =h == 2= —3 FRBE  BRIE% FeE Bige KAASHEiM2003 CPF2003 -
& =4 709.75 1
- XA 697.25 1
#H7 707.50 FH -7.50 PR 715.00
b nE BB -1.05% 9
- =F 128 FiE 70800 3= 0.00
= #e 0 £75 70800 S 0.00
Big 121 £{E 697.50
* Q BSRRE a0 I nE FF
P 17:45:01 707.50 21 =F
15:45:40 700.00 25 ®mE
= 15:45:22. 700.00 30 ¥F
= SBERET FMEERREEE) v
. e 15:43:30 700.00 19 =F
I = - — — 154227 700.00 29 &7
st SLFILEETI D 3 10:43:20 697.50 1 =
iC FEANBRE (RZ=EAE) 3
10:43:02 700.00 1 =%
| FEMBSE(ShEALS) 2
1004115 706.00 =
iE THEE RS s 10:03:34 708.00 -
= BEGE 45 - -

| B s esx= sam asn

ERARE MO 5.l




ZNEA

AL
1. A H SR P H S

B R 1
#H LKA 1F5 LogDebug. Loginfo. LogWarn. LogError iX U™ bR %1

#H P ] DR A I e B G ek B AR B A 2 St B i AT B P

#H EA BoR B E R

# H B ECE BT F P L0 T RN 2 B SRR RS A7 1 0

#IZ SRS TR el {5 SR
B
contractld = "NYMEX|Z|CL|MAIN"  # &2 ¢ SUNE &, BME L9 5 H s
ZA R

# RIEITURIBAT I AT Z R E— Ik
def initialize(context):

# 1I 1% contractld f)—43 81 44 500 AR
SetBarlnterval(contractid, "M", 1, 500)

# WE MR TN K Sk
SetTriggerType(5)

# SR ik 5 AR O i IS T 2 AT % R B
def handle_data(context):
# MHBHEREmEH T HE
LogInfo("handle_data #% i ")

2. fil R Ty

HUHHHHH R R R
A SCRE 10 BPRHAT S Al 20 A2 B BdE Az 3 AR ] S i [l Ak
#4 . FRERZIiAK 5 K ik, Fob ik J7 2 &k HE RS

HERME S IR 1 e B A0 i & 7 203 T SR X handle_datal() B4

#IZ MG T B 1 DAL oA A 7 2, R ANIR B e 7 X A S

HUHHH S R R
import talib

contractld = "NYMEX|Z|CL| MAIN"

# TRIRIT RIS AT I AT Z R B — IR
def initialize(context):

# 1T contractld F)—43 81 %4 500 AR



SetBarlnterval(contractld, "M", 1, 500)

# BCE Ml 720

SetTriggerType(1)  # BIIH4T1E il &k

SetTriggerType(2) # X ZEFEMA

SetTriggerType(3, 1000)  # [ [l e iy [R] fik - B[] (I A 1000 =5
SetTriggerType(4, ['223000', '223030'])  # #& 5 WM Z fish &
SetTriggerType(5)  # K Z&filt &

# SR i A SR I R I T S BAT 1 R B
def handle_data(context):
# AT N 2 e WA ik 7 2
if context.triggerType() == "T": # EHfilk
Loglnfo(" & i i & ")
elif context.triggerType() == "C":  # J&Hifil i
LogInfo(" J& Hifi & ")
elif context.triggerType() == "H": # [EIJNFY B K Zkfih &
LogInfo(" R B K 2k fi ")
elif context.triggerType() == "S": # BIEM4T 1 &
LoglInfo("BPEsH 4715 fil 42 ")
elif context.triggerType() == "0": # RFLIRSZAbfid &
LogInfo("ZHE IR AR AL fid ")

3. fEE B EEfEbRL

HEHHHE
#i R EACIR B T 2 M B BUT T 2hlfibr . £75. 2 BT
#307AE, P AT DU X s 2 [ e B i B

#A] DL I e 2 [ R H ) 2 B 2 O B TR AR 2 ) 21 3 e
#E N L, AZRIETER A H 2 B eR B T PR B 2R B A
HHHHHEH
import talib

contractld = "NYMEX|Z|CL|MAIN"  # J& 200 & SUNE &, 1BE 21951 H TR 1sm
ZAREE
period = 5 # FEbnTH N

# R TTHIRBAT I AT IZ R I

def initialize(context):
# 1] contractld ) — 738044 500 R
SetBarlInterval(contractid, "M", 1, 500)
# WE MR TT O K Zefib R
SetTriggerType(5)

# SR i AT R U IS R AT 2 R B



def handle_data(context):

# ST R A LN K R TSN T period, /NTITERIANGH 2 THEAK R, Bkt
KRk

if len(Close()) < period:

return

# VHEAWCE Y B TR I R s A

ma5 = talib.MA(Close(), period)

# £ LK E W mas RFrZk, FRFRZFRON mas

PlotNumeric("ma5", ma5[-1], main=True)

4. {EM P L m i bRk

HEHHHE
IR AR T 2R BB TR fi9 . &L KT
#ICAE, P AT DA R s 2 ] b B i R

#] DL I e 2 [ R H ) S B 2 O B TR A 2 ) 21 3 e
#IE T b, IR T S TR 2 [ BR BEE F 1] B 2l TR AR 4L

HEHHHE
import talib

contractld = "NYMEX|Z|CL|MAIN"  # &2 @ SUNE &, B E L9 5 H T s
ZAREE
period = 5 # FEbnit AN

# R TTHIRIBAT I AT IZ R Ik

def initialize(context):
# 1] contractld ) — 738044 500 R
SetBarlnterval(contractid, "M", 1, 500)
# WE MR TT O K Zefib ik
SetTriggerType(5)

# R Al A AR R I AT 1 R
def handle_data(context):

# S AT A& LR KBRS/ T period, /N T RUTE AN S THEACRE, B
bRV GV, 3

if len(Close()) < period:

return

# TSR B TR R R Bl 1

mab5 = talib.MA(Close(), period)

# 7E T B mas fibrZk, $RFRAFRY mas

PlotNumeric("ma5", ma5[-1], main=False)



5. MK H)_E NSO

HUHH B ]
# B EACON R PR AL TSN R T 9 S S

#initialize(). bhandle_data(). hisover_callback(). exit_callback(),
#EEAN N DR BHEE S —A context ZHUH T NSRI& ) N XUE R,
# L T EEAHE: strategyStatus() 24 HT RISIRAS . triggerType() 241l
#f A contractNo() 4 AT A G20, kLineType 4HTfil & ¥ K £
#Y kLineSlice() 4R K Zefil & ¥ K Z8 A . tradeDate() 4 i fil &
#MZZ % H. dateTimeStamp() 4 i il & [RIES [B]#K . triggerData() 4 Il
#fih e BN B (1) E A

#1Z RIS 7R AT F X S VA B RS M AT Is AT B RSB R
HUHH R R ]

contractld = "NYMEX|Z|CL|MAIN"  # JG& 21000 O &, 1BiiE 2% 5 R

TR

# RIETHIGBATIN AT IZ R H IRk
def initialize(context):
# 17 contractld ) — 738044 500 R
SetBarlnterval(contractid, "M", 1, 500)
# WE MR T
SetTriggerType(1)  # BIEF4T1H fih &
SetTriggerType(2)  # A2 5%kl &k
SetTriggerType(4, ['090500']) # SERfili/&: 9:05 fili /& SEMK
SetTriggerType(5)  #K Z&filik

# SR M R A O i A I T 2 AT 1% PR R
def handle_data(context):
# BT 4 HT A i 07 2
if context.triggerType() == "S": # BT R
LogInfo("fith & 77 =0 A RIS AT 175 fisk < )
# FTED K B4 ADIRES: HY RoR BB 'C 37 SEi HfE b B
#'0" IS A T ER il
LogInfo(" S H% 24 IR AS: ", context.strategyStatus())
# AT R 1 il R & 2
LogInfo(" S & 24 Hij fit /& 5 £J: ", context.contractNo())
# ATEN AT R B K 62850, T 0%, 'M': %, D' H4Z
LogInfo(" SR H& 4RI fith & 1) K 22 7: *, context.kLineType())
# FTEDA AT AR I K 265 3
LogInfo(" SR 247l fih A& FY) K 28 JE 3 ", context.kLineSlice())
# FTEI AT R 122 & H
LogInfo(" SR H& 4RIl & 158 % H: ", context.tradeDate())
# TN A 1R B T K
LoglInfo(" S B 24 Hif fith & F) Bf (8] K: ", context.dateTimeStamp())

%Er

&

B



# FTED 2R fi R IS0 7 (8 v 1
LogInfo(" S I >4 i fith & 2 TR I I 4 , context.triggerData())

elif context.triggerType() == "H": # J7SEF B K Zkfih %
LogInfo("fith & 77 208 7 Sa B B K ik ")
# FTED K & BUADIRAS: HY SRR B 'C 3R SEI Edm B B
#'0" IO T EN R
LogInfo(" R ME 24 IR AS: ", context.strategyStatus())
# FTEN R SR R fi K A 2
LogInfo(" S W& 24 Hij fit & & 2: ", context.contractNo())
# FTEDMATRRAR M) K 26288, 'T': /3%, 'M': #r%h, 'D: HZR
LogInfo(" S & 24 B fit 2 ) K 28278 ", context.kLineType())
# FTED R R 1 K 2253
LogInfo(" T & 24 Hij fit 2 1) K 288 #: ", context.kLineSlice())
# FTED SRR 5 2 H
LogInfo(" 5B 4 Hij fish & IYI2Z &) H: ", context.tradeDate())
# FTER R fid % R ) [ K
LogInfo(" S 24 A firh & FRBF1E]#K: ", context.dateTimeStamp())
# FTER 2R fi 2 SR A0 B (88 VA
LogInfo(" SR 24 Al fih A& AT X6 B B4 ", context.triggerData())

elif context.triggerType() == "T": # ER il K
LogInfo("fith & 77 =X A 5 I i )
# ATED K B4 ADIRES: HY RoR B B ' 37 SEI Hf b B
#'0" HICRESRMMA: T ENAK
LogInfo(" T & 24 I IRZS: ", context.strategyStatus())
# AT SR 1 fil R & 2
LoglInfo(" & 24 Hiffih & 5 40: ", context.contractNo())
# ATEN AT AR B K 262850, T 0%, 'M': %, D' HZ
LogInfo(" SR B& 4R fit & 1) K £k 7: ", context.kLineType())
# FTED AR R 1 K 2253
LogInfo(" T & 24 Hij fit /2 ) K 288 #: ", context.kLineSlice())
# FTED AT R 122 & H
LogInfo(" SR H& 4RIl & 158 % H: ", context.tradeDate())
# T B A 1) B T ek
LogInfo(" SR 247 firh A& AR B TE]K: ", context.dateTimeStamp())
# FTED 21 fi A A0 7 B8 s VA
LogInfo(" SR 247 firh A& AT X6H N H B ", context.triggerData())

elif context.triggerType() == "T":  # ZATIRSZRAL Al &
LogInfo("fitt i 77 ONZRABIRAELAL i /")
# FTED K RS ADIRES : 'HY FoR I B ¢ 3o SEEi B B
#'0" IR T BN
LogInfo(" S H% 24 HIRAS: ", context.strategyStatus())



# FTEN A SR R fid K A 2

LogInfo(" S W& 24 Hij fit & & 2: ", context.contractNo())

# FTEIYE AR ) K 22584, T 0%, 'M': 4%, 'D':. HZ
LogInfo(" T W& 24 Hij fit 2 1) K 28278 ", context.kLineType())

# FTED T A 1 K 2R 1

LoglInfo(" i 24 B ik &2 1) K Z&JE 3: , context.kLineSlice())

# FTEN YR R A2 5 H

LogInfo(" R 24 B fik & )32 5 H: ", context.tradeDate())

# FTER 0 fih 5 [ s (]

LogInfo(" Tk W& 4 H1f fi & ) S [A]8K: ", context.dateTimeStamp())

# FT B Y0 fd R R B TE 1

LogInfo(" SR & 24 Al fih A& AT X6 B B ", context.triggerData())

6. SAHEAT

HHHHHEH A

#ARCR B A i SCRE SRS SR I AT

HEAE SRR AL LR BOs AT A2 5, e B E RIS S i AT, W) LI I 32
#TBCE I E, WA PAESRIE T SetActual(),BR 1 B SIS
#ATHN, BT EAENIE 9.5 75 i 6 SN ML N B BN AL 5 K
#IFAEIBAT W E I B AT Z K, B @i SetUserNo()
HAE SR P B BT A S K, NS 2 B SO IR E N B AL
#IWKTT, AN LI EE SO N AN AE 5 K 7 IR A AR I PR AN SR A SR
HAREREAT LA By, V2SR PR R IR U B PT DAEAT SR AL )
HHHHHEHH

import talib

contractld = "NYMEX|Z|CL| MAIN"

# SRES T IRIGAT INPAT i R E— X
def initialize(context):

# 1T1% contractld FI—2r 8084, AHAT Pk K £k

SetBarlInterval(contractld, "M", 1, 'N')

# WE k7

SetTriggerType(5)  #K Zkfili k.

SetActual() # BESEAEIT

SetUserNo("Test") # WESLFBAZZHIKF, M7 ERK Test"IBSUNTENUE 9.5 FRH]
M P 4

# R Al A AR N AT 1% R
def handle_data(context):
if context.strategyStatus() =="C":
LoglInfo("SE#HIZAT")



7. T

HUHH R R R R
#AR R A AT R T B pR H R kAT R B AR

#Buy(). BuyToCover(). Sell(). SellShort() e %k 7] 7€ i S f Bk
#IEAT SRS [RIIN, R nT AR FE SE A B

#A_SendOrder () ek 5 [RIFE BE AT LLLE I3 52 B B AT AR SERL I B A

#A BREE SRR B IS LT 2 M S B F P o, AL SRS A T A g il
#IX LR WR] R P AR ZY R B R HOIEAT N R, SCRPTBL P R E
#SLAIEAT, WEHENRH 5, 2R FORBURERAZ S, AR

HIZ RIS AE FLSE SRR G IS AT, 75 U 223 e SE R I I R

#UL T A2 RIS AT N AR, R T W RR A Buy B

#A_SendOrder PRE T H

HUGH R R R R R
import talib

contractld = "NYMEX|Z|CL| MAIN"

# IR ITURIBAT I AT Z R — Ik
def initialize(context):

# 17 % contractld ) — 73 £ 44 500 R

SetBarlnterval(contractid, "M", 1, 500)

# BB MR JT

SetTriggerType(5)  #K Z&filik

SetActual() # BESLAEIT

SetUserNo("Test") # WESLFBAZZHIKF, HF 7 ER Test IESUNTEN E 9.5 &%)
P RE

# R Al A AR R N A AT 1 R
def handle_data(context):
# 1S B
if context.strategyStatus() == "H":
Buy(1, Close()[-1])  # Buy B AMEL I KN — FHRAES L
LogInfo(" /1 EFT BE S EA—F-549")
# SEREI B
elif context.strategyStatus() =='C":
# LR B AT EN—TF-H40, retCode Ny 0 AT HLRIE K Y)
retCode, retMsg = A_SendOrder(Enum_Buy(), Enum_Entry(), 1, Q_Last(),
contractNo=contractld)
if retCode ==0:
LogInfo(" SEAE M B R IETT BRI
else:

Loglnfo("SEHE R Be i 1T HLAR ")



8. ZHAMK

B R
#Il R BTN SCRF 2 A W 22 A AR R O,
#0] DLAE SRS AT el A 7] 5 29 A 1R F 39T R 250t »

HZ RIS TN U AT VT 1] 22 5 20 K030 FH A SR s
B

import talib

contractld1 = "ZCE | Z| AP| MAIN" # AR SUNEE, (BIMA LY I A FR B0
AR B {E

contractld2 = "ZCE|Z|SR| MAIN" # KGR E O R, BEE 2% S AT B
AR {E

# RIS T IRISAT I AT 12 R K — IR
def initialize(context):
# TG 280E, AR SetBarinterval BREL, AT 7 NE290 K 2688w,
ATPLT AR A
# T RS A2 ERIEES A T RR KGN TGS
SetBarInterval(contractld1, "M", 1, 5) # 1T contractldl & %17 S0 4R
SetBarInterval(contractld2, "M", 1, 5) # 1717 contractld2 & %17 % dE
SetTriggerType(5)

# SO il R AR RR IR M R AR 2 AT 1% BR AL

def handle_data(context):
# I H1E SO SR G BT RN S 2 I R fid R
LoglInfo(" S 4 HiT #{%s} & £l & " % context.contractNo())

9. 5 excel XX/

HURHHH R R

# ZHRS RN T WS excel SCAF:

# 125 excel IFFEE 224 python 28 = %: xIrd, xlwt, xlutils

# ARG =TT PR TTIE AT LS B S 1) 5

# TREE TP EEEU) excel FT7EAL B ON"E:\main_cont.xlsx", F /0] LUE

# OZCIT AT, WEE CAR SR AT

# main_cont.xlsx SCLFH ) SCHAE sheetl £, SCAFRE UM :

# HAT R ZHP Kol S FHM

# AT NRRN NN A W ZCEL F. AP. 005

# 1ZRWE T ] main_cont.xlsx LS A A MBI T, 4 BDIH T4
# XA LS . By S E. K. KSR F| excel KA HRAT
# FBAHLSCAF"E:\cont_sanp.xls"H

HARHH R A R R R
import talib



import xIrd
import xlwt
from xlutils.copy import copy

rd_ex_file = r"E:\main_cont.xIsx"
wt_ex_file = r"E:\cont_sanp.xls"

cont_sheet = 'Sheet1’

snap_sheet = "Sheet1"

#E LR
g_contList =]

def initialize(context):

# U SO ALE, TP AT E R A
# HNSFRSC LA, P e AT A

global g_contList

#I EAERE S

SetBarlInterval("NYMEX|F|CL| MAIN", 'M', 1, 1)
e LR

rd_work =xIrd.open_workbook(rd_ex_file)
rd_table = rd_work.sheet_by name(cont_sheet)

# B LIRS L AT B
foriin range(rd_table.nrows):
#ikid & Sk
if i == 0:continue
rows = rd_table.row_values(i)
# A NSRRI R, RN TR
if isinstance(rows[3], float):
rows[3] = str(int(rows[3]))
elif isinstance(rows[3], str):
rows[3] = str(rows[3])
# i OREF /> 3 AL, KR A7 001, excel RHE 1
rows[3] = rows][3].zfill(3)
#PHE N & 2985 20 ZCE | FI SR| 909
cont ="|".join(rows)
g_contlList.append(cont)
#1T Bl B AT 1
SubQuote(cont)

TG R

wt_work = xlwt.Workbook()

wt_table = wt_work.add_sheet(snap_sheet)

table_head = ["G 4", "I [AJER, BTN, SEAN, LAY, AC R, K, SR
foriin range(len(table_head)):



wt_table.write(0, i, table_head]i])
wt_work.save(wt_ex_file)

def handle_data(context):
global g_contList

skt [ B
if context.triggerType() ==
return
#EINE N excel &
r_xls = xIrd.open_workbook(wt_ex_file) # ZH excel SCf4:
row = r_xls.sheets()[0].nrows # FHX L 11T 5L
excel = copy(r_xIs) # ¥ xlrd X} REFEAL N xiwt X5
wt_table = excel.get_sheet(0) # FEHUEHAER] sheet

#RAEE LT BOFh . BUSE . KL, KLEF| excel KigH
for cont in g_contList:
wt_table.write(row, 0, cont)
wt_table.write(row, 1, Q_UpdateTime(cont))
wt_table.write(row, 2, Q_Last(cont))
wt_table.write(row, 3, Q_BidPrice(cont))
wt_table.write(row, 4, Q_AskPrice(cont))
wt_table.write(row, 5, Q_TotalVol(cont))
wt_table.write(row, 6, Q_BidVol(cont))
wt_table.write(row, 7, Q_AskVol(cont))
row +=1

excel.save(wt_ex_file)

10. H P34

HHHEHEHE R

# W ENARME 7 U P S ERTRER A PR, H S8 e X
# T R E A S RERAR 7 IE W AR, H P S BRI RT S
#NTTHAETW P 28N A, X B RN g_params [f5E X J7%
#UL R AE S Hh iy 4

HHHEHE
import talib

g_params['Lots'] = 1 #aaa
g_params['AAAA'] =2

g _params['BNBB'] = 'CCC' # BNBB 4§

g _params['dddddd'] =8.2 # dddddd Z%{
g_params['Lots'] =1



g_params['Zhisun'l =5
g_params['Zhiying'] = 200
g_params["B A K] = True
g_params['# 3} 144" = True
g_params['J5 3l %] = 50
g_params['fz/NElE i EC] = 10
g_params['[A[ i LLH'] = 5
g_params[' B¢/ fi 2 = 3
g_params[' RAFF 5" = True
g_params['JR A5 3 £ 5] = 10
g_params['RA '] = 2
g_params['JHEFGH'] = 3
g_params[' S TR E PR = 3
g_params[' WLIHR%L =9
g_params[' H N°F-{&'] = False

def initialize(context):
SetBarlInterval("DCE|Z]|I|MAIN", 'M', 1, 1)

def handle_data(context):
Loginfo("FH &% N: ", g_params)

11, P a s sz 5

HUHHHH R
# LA B0 E RS AT ) TR

# FHEIP R BFz O /& StartTrade £ StopTrade

# StopTrade RJ DA {57 11 SR M SEALIZAT

# startTrade 7] LAH JH B 5 1) SL AL 5

# AR R IX A BRI

HUHH R

import talib

userNo = 'ET001' # k4

code = 'NYMEX|Z|CL|MAIN'  # &Z1{CH5
handle_times =1 # THREL

start_flag = False # JasE b GbnEAL

def initialize(context):
SetBarlnterval(code, 'M', 1, 'N") # 1T [&Z1, APATTIHE K &

SetUserNo(userNo) # WEZ K,
SetTriggerType(1) # BIBAT S

SetActual() # SCRHIEAT



def handle_data(context):
global handle_times, start_flag
LogIinfo(handle_times)

if context.triggerType() == 'H":
return

if handle_times % 100 == 0:

if start_flag:
# B EBESLEZ S
StartTrade()
start_flag = False
LogInfo('StartTrade')

else:
# fE R ST 5
StopTrade()
start_flag = True
LogInfo('StopTrade')

handle_times += 1 # THREER N

12. J& 4 R ] PR

HUHHHHHH R R R R

# AR TES s 1 BR H ) T E A

# JE IR AT SRBOT G AEE. £ 0E R

# I JE TR EOT DRI B S A S AT . S ALIRERINEI AL, TR B
IR

# GAMNTESAR T LHNBENE. Lo BRI SR E. ZHPRE. fh
# T A AL T 52 G N AR R

# J& It R AL )RR KT AR AP R EIC 1) S A R BT 20

HUHHHHHH I R Y
contractld = "ZCE|Z| TA| MAIN"

kType = "M" #K 2R
kSlice = 1 # K 48 ]
gty =50 #K & 4=

# IR TTIRBAT I AT XK B — Ik

def initialize(context):
# TS
SetBarlInterval(contractld, kType, kSlice, qty)
# WE MR TT O K Sl
SetTriggerType(5)



# WE KRBT N K LFE 5 KR
SetOrderWay(2)

# W il SRR fid R I P AT 2 R AL
def handle_data(context):

#ULT R B BN S LB AT R AR S A5 B BV — kA
SetBarlnterval() E&H0T [ 11 & 2015 B

# B R ARSI IR A A E R

# JEES LM K &I X LR [E P2 kSlice ME
Loglnfo(" F [l & £ 3R K 28 JA HHEE: ", Barinterval())

# REAESZ) K AWM. "Dy "M, T

Loglnfo(" FH1HI & 2 BIF% K 2 JH 2R , BarType())
LogInfo(" K32 #EAN4: , BidAskSize())

LogInfo(" 11 [ &2 1B F-34L: ", ContractUnit())

Loglnfo("& £ N.AZ 5 T 44 %K ', ExchangeName(ExchangeName()))
# VEE: ExchangeTime i& [0l )& AHLII RGeS [A]
LogInfo("-& Z%f N AZ & FTiS [A]: ", ExchangeTime(ExchangeName()))
# ExchangeStatus & [F158 7y B (FRAS , 3R [BHE 2 SCRT 2575 1% bR £ B
LogInfo("& ZI%f BN AZ 5 FTIRZS: ", ExchangeStatus(ExchangeName()))
# R BIFREE GRS, IR BME S AT A 1% R U
LogInfo(" i AP B & Z158 Z5 tR7S: ", CommodityStatus(contractld))

LogInfo("A2 5y it 1B BE N4 ', GetSessionCount())
LogInfo(" A2 5 it 18] B Ft) FF 4GB 8] ", GetSessionStartTime())
LoglInfo("4Z 5 I} 18] BX ) 45 B 8] ", GetSessionEndTime())

# FRIDCG F Al A OIS TR, 3% [RME 745 B
dTimeStamp = context.dateTimeStamp()
# THEE 2 HI A I T RO B 52 2 H
tradedate = CalcTradeDate(contractld, int(dTimeStamp))
# calcTradeDate PR G A1 S 80 R B I (R B S HCH R IR BB A-1 803 -2, 1L
BRI 2 B
if not (tradedate == -1 or tradedate == -2):
Loglnfo("45 & & £IR € 28 5 H B8 78 58 Zy I 18] B T 46 I R #k: v,
TradeSessionBeginTime(contractld, tradedate))
Loglnfo("45 & & £ R E 28 5 H A5 78 58 Zy I 1) B 45 SR R #k: v,
TradeSessionEndTime(contractld, tradedate, -1))
LogInfo("45 & & £14i & I 18] s B R — M) 5SS GRS,
GetNextTimelnfo(contractld, timeStr=Time()))

LogInfo("K Z&4 17 HI: ", CurrentDate())
LogInfo("K Z& 4 H7H[A]: ", CurrentTime())



# IsinSession F T HIWrERAE R4 09 Y A (8] 2 15 T8 2 A 2158 5 I (]
LogInfo(" 4 Hij I [A] & 75 A 52 &3 IS [A]: ", IsInSession())

# RMEAER

LogInfo(" & ZIERINPRIE 4 EE 3 ", MarginRatio())
LogInfo(" & K Bl Bar %: "', MaxBarsBack())
LogInfo(" 222 Z5 R &:: ', MaxSingleTradeSize())
LogInfo(" & 215/ NE B ", PriceTick())
LogInfo("& I FEAE L : ", PriceScale())
LogInfo(" & 1% 5 ", Symbol())

LogInfo(" &2 4 F%: ", SymbolName())

LogInfo(" & £ FTJ& I it A4 52 ', SymbolType())
Loglnfo(" 7 i ZE 3% /1 H X R[5 20: ", GetTrendContract())

13. FREUTT L K 24T 1

HUHHHHHH R R

# P K4S R FEAFHUTER:

# B4, NEEL Z5H. et SO TRE. . K &5,
#KZREW. KERBAL, KERZE. KELFOESER

# W LLH HisBarsinfo() BRI HGRE DT 52 K ZRI7E4H{5 2., HisData(). Open()-

# Close()~ High()« Low(). Vol(). Date(). TradeDate()-

# CurrentBar(). Time()55 B HER AL | HARIKI SR R0 7 s 805 B 72,

# 2SR N AR R BR BRI K 45 B

HUHHHHH R

import talib

contractld = 'NYMEX|Z|CL|MAIN'  # &Z4LHS

kType = "M" #K 2R
kSlice = 1 #K 4S5
gty =50 #K & 4=

# R TTHIRBAT I AT IZ R I

def initialize(context):
# 1T &4
SetBarlInterval(contractld, kType, kSlice, qty)
# WE MR TT O K Zefib R
SetTriggerType(5)
# BB KR O SER R
SetOrderWay(1)

# SR ik R AR U i N T 2 AT % R B
def handle_data(context):
# A AR K RR G, ROMEM 1 TFR



LogInfo(" 24 K £6Z 5]: ", CurrentBar())

# % YT Bar FPIRZSE, 0 RoREE—A> Bar,1 FKon 1 [a] @ Bar,2 X5 —1> Bar
LogInfo("4Hij Bar FIRASME: ", BarStatus())

LogInfo(" 471 Bar (IR [A]: ", Time())

LogInfo(" 471 Bar '1H #: ", Date())

LogInfo("4H(f Bar )32 %) H: ", TradeDate())

# AR S HT I K 2R P SR VR

# HisBarsinfo 7] LASRE Y Fi wT LASRHL 2 (1) 4238 K Ze (1) 17 5245 B4

# 2511 R BRI K &GS

LogInfo("# 1k 4T K £ VE40%kd%: ", HisBarsinfo()[-1])

# TR DL oA S

LogInfo("# 1k 4 /I K ZRUSELA £dE: ", Close())

Loglnfo(" A L1 2 Al K Z&F#A #cdfs: ', Open()

Loglnfo("#k 1E 41 K e =it/ 2405 ", High())

LoglInfo("# 1k 47l K 2k S ARAT £ids: ", Low())

LogInfo(" & 1E 41T K 28 532 =24k ", Vol()

Loginfo("#1E 4 HT K Ze ¢ &= EIH: ", Openint())

# HisData 7] DLERIUAR € P e Bl R O Bl 380, st s iRt JRBEOY . Wikt
g

# X B HisData SREUSEAN Bl Bds, SR B2 K0 100 M FRAEAT 2504,

# FAHKEAZ 100 AN, BCYHT AT DUE 35 B A,

# Enum_data_Typical(){¥ FH i B AT LA S5 He s ok 2 F

LogInfo("#H 1 24 B K ZkArHENT {58 : ", HisData(Enum_Data_Typical()))

14. SRELBPI AT

HUHHHH ]
# BB AT S E AU TME S

# RUEFATIE RTINS (B . RS2ty Bof it fmofrsliim., L. Hofri.

# MHBERN . MHBKE. FEEE. EREEEER,

# Q_Update(). Q_AskPrice()~ Q_BidPrice(). Q_AskVol(). Q_BidVol()~

#Q_Last()s Q_Low(). Q_PriceChg(). Q_PreSettlePrice()» Q_PreOpenlint()5 P4

# FREXRIE AT (5 S R A nT AZE AP IO B TS B N & -

# 1% SR YE 7 Q0] ) FH 3 R R B B AT A R

HAHHHH TR SR HHH HHH AR R R T A R R A
contractld = 'NYMEX|Z|CL|MAIN'  # &Z4LHS

kType = "M" #K 2R
kSlice = 1 # K 45 1]
gty =50 #K & 4=

# TRIRIT RIS AT I AT Z R B — IR
def initialize(context):
# 1T &4



SetBarlnterval(contractld, kType, kSlice, qty)
# 1T B E A1 Tick 1715
SetBarlnterval(contractld, 'T', 0)

# WCE il AT O RIIAT ok
SetTriggerType(1)

# BB R BT AN R
SetOrderWay(1)

# W il SRR fid R I S P AT 2 R AL
def handle_data(context):
# RIIHAT 1% fid A IS T ERAS 2.
if context.triggerType() =="S":
LogInfo(" RIS 4717 B2 BT [6]: ", Q_UpdateTime())
LoglInfo(" 5T ", Q_AskPrice())
LogInfo("H#T =2 &: ", Q_UpdateTime())
Loglnfo("SEHS ¥414/1: "', Q_AvgPrice())

LogInfo(" T 4/t ", Q_BidPrice())
LogInfo(" K< &: ", Q_BidVol())
Loginfo(" 24 HU&Z#Ar: "', Q_Close())
LogInfo(" 24 H i fir: ", Q_High())
LoglInfo(" I/ S f =i ", Q_HisHigh())
LogInfo(" 17 52 & Al AT: ", Q_HisLow())
LogInfo(" &1 ", Q_Last())
# 1 H Q_LastTime()M! Q_LastDate() F i 75 X7 ¢ B 77 11 5l 78 SRR A RS g im 1
# SetBarlnterval('NYMEX|Z| CL| MAIN', 'T', 0) 44 %) NYMEX|Z|CL| MAIN 1] 5 T Tick
s SR
LogInfo(" 5T A AC B [8]: *, Q_LastTime())
LogInfo(" T 2C H #: ", Q_LastDate())
LogInfo(" 4 H &AL ", Q_Low())
LogInfo(" 24 H BRAZAR A ", Q_LowLimit())
LoglInfo("4 HIF£LA/: *, Q_Open())
LogInfo(":F5 & ", Q_Openint())
LogInfo("HE¥F 5 ", Q_PreOpenint())
Loginfo("HEZEH: ", Q_PreSettlePrice())
Loglnfo(" 4 H fik#k: "', Q_PriceChg())
LogInfo(" 24 H ik kE: ", Q_PriceChgRadio())
LoglInfo("4 H i 22 &: ", Q_TotalVol())
LogInfo(" 4 H B22#1: "', Q_TurnOver())
LogInfo(" 24 H ikf= AR A: ", Q_UpperLimit())
LoglInfo(" 4 AL B2 ", Q_Sigma())

15. R H MW E R

HHHHEHHHF R R A



# LSRRI R BT AT K 11 bR B ] B A

# K RBURFSRIRDZ K P s SE R FeEE. XaE 8N,

# HEERARENSNGE. THES. FeRT. BT XS FE%. FHeRIESS,
# FFOEEAEEASM. EReE. 2HBh. 2HeE. AR, aREeBm.

# SEOTPHE. RO PHES

# A58 AR P AT BA 526 L 1T BURES 1T AT AR L T BB 1T B Mg
# OSBRI R TR N A LSS

# (R B A K 7 R BOR AR e T 1045 B B RUE I P DA ERE 9.5 EES%

# P R A R LR AP K PRSI R
S
contractld = 'ZCE|Z| TA| MAIN' # G20

kType = "M" #K B

kSlice =1 # K 2% 5

gty =50 HKELEE

userNo = "Test" # B O B O S Sk K

# RIETHIGBATIN AT IZ R H IRk

def initialize(context):
# AT AL
SetBarlInterval(contractld, kType, kSlice, qty)
# WA R T RO B AT

SetTriggerType(1)

# BB KT O SE A

SetOrderWay(1)

SetUserNo(userNo) # B K, HFRYEH D EREMIK M ESC08 B Ak 4
SetActual() # BESLABIT

# M Al A AR N A AT 1 R
def handle_data(context):

# LUR BRECH S EI R BOAS L, Fon IR fE & LM B )5 M AT SetUserNo &
PRI 7 ) A5 S

# A_AccountID i [A] 47 2 =08 H HI2E 55 M 1D

# 4ifIT SetUserNo W B 2N 5 Kk 7 I, ZERH0R [l f 5 — IR SetUserNo 1% &)
IR

LogInfo("4Z Z ik J* ID: ", A_AccountID())

# A_AllAccountID()iR [A]F P EAR A 9.5 B SRRIATAE AL 5K /) 1D 5

Loglnfo(" T 22 7 M F* 1D: ", A_AllAccountID())

# A_GetAllPositionSymbol() bR ZUk [F1 45 € 52 2 K F T A R BB 4

LogInfo("IiK /7 FIT A FF 5 & 43: ", A_GetAllPositionSymbol())

# WL S P TR, AN THES. FeRiEsE. ks, Fes
T\ RERIES
LoglInfo("4Z & F* i T+ 22 %% ", A_Cost())



LogInfo("IK F BN AS AL 25: ", A_Assets())
LogInfo("IK /= [ AT FH %% 422 ", A_Available())
LogInfo("k /7 I HF G fRIE4:: ", A_Margin())
LogInfo("Iik - FI7F- 214 752 ", A_ProfitLoss())
LogInfo("TK F 1)~ &5 : "', A_CoverProfit())
LogInfo("IK 7 ¥R 45 B2 42: ", A_TotalFreeze())

# K TR E RS G K I ST SRR E. EARREIHN
LogInfo(" K/ "N 24 5T 7 i O S N ER 2477, A_BuyAvgPrice())
LogInfo(" K/ "I 4 HI RS b RN FE & ", A_BuyPosition())

# FH A E R 5P FG T ) SE TR . AT
LogInfo("Ifk F* N L5 0] P-4 &: ", A_BuyPositionCanCover())
LoglInfo("Ii ' "R 4Rl i i R SE AN FRG 8750 ", A_BuyProfitLoss())

# HH TR E RS G ST S R R SR
LogInfo(" Kk /= I 24 i 75 i I SE HEF G317 , A_SellAvgPrice())
LogInfo("iik J* "I 241 7 i (IS HURF B ", A_SellPosition())

# Fh A E R S P FGETE a2 e PR e AT
LogInfo("iik F* N 2GR F-#=: ", A_SellPositionCanCover())
LogInfo("ik J* "I 24 A0 SZ U RF B 50 ", A_SellProfitLoss())

# HHCUETR S R E L RN AR E. SRR AT . YHEARSE. 4H
SEHROE

LogInfo(" Ik /' "I 4RI B s O FE G394 ", A_TotalAvgPrice())

LoglInfo("Iik ' "R 4 A i M FF =, A_TotalPosition())

LogInfo("IK /= "I 24 Hi e i LR FF 4 75 ", A_TotalProfitLoss())

LogInfo(" B F ™ 24 R 7 i A 24 H SE AR & ", A_TodayBuyPosition())

LogInfo(" ik J* ' 241 7 i 11 24 H Sz H R 5 & ", A_TodaySellPosition())

# RBCHFIK P SIrE T RS 5 E
orderList = A_AllOrderNo()
# P74 ETAE 5 K AT RS
for orderNo in orderList:
# M E TR SHER
LogInfo(" ")
LogInfo("iZIT#. 5 : ", orderNo)
# A_OrderBuyOrSell() B AR [T B RS2 28, R [RIME & LR
#'B': LN, 'S S, A XU
LogInfo(" K /= "R 4 AT S i OB ZRFE 5 19 SE 32288 , A_OrderBuyOrSell(orderNo))
# A_OrderEntryOrExit BRELIR [FI1T BLA-POORAS, IR BHE S LR
#'N': G, '0 FFE, PR, T PSS
#'1': JFF, NANEAA AL, A ER AT A
#'2': I, NANEAA AL, A ER AT A
Loginfo(" Mk F* T M ai i wm M E AN ZTIEREWMWIITFFERES "




A_OrderEntryOrExit(orderNo))

LogInfo(" K /= "I 4 H1j i i I AN ZFE B S 2 ", A_OrderFilledLot(orderNo))
LogInfo(" il /"N 24 Fil 7 i I AN A B A0 (U B2 4 6 , A_OrderFilledPrice(orderNo))
LogInfo("iik /' I 4 B B i R N RAE R IR FEHE: ", A_OrderLot(orderNo))
LogInfo(" K /= "I 4 H1 i i AN ZFE B I HEM 4% ", A_OrderPrice(orderNo))

# A_OrderStatus() BRI HUR [FI RFE R IPIRES, IRIEME S AT A A R U
LogInfo(" MK /= "I 4 H1T 7 b BN ZFE B R ES: ", A_OrderStatus(orderNo))
Loginfo("ZR4T #0275 5645 ", A_OrderlsClose(orderNo))

# T AT (A

LoglInfo ("M /= I 24 /i 7 i I 5N R FE L ZSHERT [E]: ', A_OrderTime(orderNo))

# VT BT A4

Loginfo("iT HL[A %) 5 : ", A_OrderContractNo())

# Hit orderNo XJ M FLT L R —MT HL5

LogInfo(" 4 ETK S~ F—"MTH5: ", A_NextOrderNo(orderNo))

# Hit orderNo XJ M FLT L R —MT L5

Loglnfo(" 4 HT I /7 1 T —MHERA(FTH)ITH5: ", A_NextQueueOrderNo(orderNo))

Loginfo(" 4K /7 [EE— T H#.: ", A_FirstOrderNo())

LogInfo(" M ATIK F i e (Bl —MTHS: ", A_LastOrderNo())
LogInfo(" 41 K/ [P — N HEBA(PTH)IT 5.5 ", A_FirstQueueOrderNo())
LogInfo(" 4/ K /' BT A HEBA (AT 1T 8.5 ", A_AllQueueOrderNo())
LogInfo(" 41 K ' T — 2B ¢ &S RFE X MRS [E]: ", A_LatestFilledTime())
Loginfo(" 4K /-~ Fr A 1T 5 F1IZ: ", A_AllOrderNo())

16. M =] 43¢ 15 12

HHHHEHH

# A2 RS SRS el 52 5 S it5 2

# AFEFF O R GETHE BRI i [l e 15 B

# FOERTFEAFECME. oM. &N RIMOAEESE, XN AP
# BREATLAE “SRIORE” HaE

N R ETRY U 8 S R ) i AN 5 E e IR ) AT NI S Xt N

# BT BAUEL TR, T IREBEER G R, XS AP BRI L

# ATLATE “ORMETERE” ErEE

HHHEHEHE
import talib

pl=5 # J

p2 =20 # K JH

qty=1 # T

contractld = "ZCE|Z|TA|MAIN"  # & Z1AXHY
kType ="M" # K 2R

kSlice = 1 # K 28



def initialize(context):
SetBarlnterval(contractld, kType, kSlice, 2000) # V] [&&%)
SetTriggerType(5) # WE K2k
SetOrderWay(1) # WE KPR N: LR R

# g S Rl AT
def his_trigger(mal, ma2):
if mal[-1] > ma2[-1] and MarketPosition() <= 0:
Buy(qty, Close()[-1])
elif mal[-1] < ma2[-1] and MarketPosition() >= 0:
SellShort(qty, Close()[-1])

def handle_data(context):
if len(Close()) < p2:
return

mal = talib.MA(Close(), p1)  # %iJA¥fabrit5
ma2 = talib.MA(Close(), p2)  # KJFIHIFEIr1THE

# AT ISR BN BRI AR
his_trigger(mal, ma2)

# Wt EeER

Loginfo(" 4T FF G & B LM B ", AvgEntryPrice())

LogInfo(" 4 HTHFF BT & & LM — NG AL B 2 AT A7 B 1) Bar 1144 ", BarsSinceEntry())

Loglnfo(" 4 Hll £ G 45 7€ & 2 ) s~ A B 2 24 FT A7 B 1Y Bar 1144 ", BarsSinceExit())

Loginfo(" {4 AT FF G E AN KRG —~ 1M E M E I LA E M Bar & ",
BarsSincelLastEntry())

Loginfo(" ¥ AT FF B E S LM HE — 1 Buy BN BRI Ui B A0 Bar 1HE: ",
BarsSincelLastBuyEntry())

Loginfo(" U AT B ® &AM E )G — A Sell M E B MET &M Bar tH4L: ",
BarsSincelLastSellEntry())

LogInfo(" M4 AT -G48 B & 4B 4 K A 2H —HR Bar 22457 H) Bar M4 ", BarsSinceToday())

LogInfo(" 4RI FFC T & & L RT-IF3I#E 75 ", ContractProfit())

Loglnfo(" S & 4 /T (I3 & A 2944 ", CurrentContracts())
LogInfo(" AT & 45 & 20 KN J7 M RF & ", BuyPosition())
LogInfo(" AT & 45 B & 2 B2 7 M EEG&: ", SellPosition())
Loginfo(" M AT B8 € LI — AL B HHH: ", EntryDate())
LogInfo(" M AT FF &8 € A LIRS — IR E B ZRFLMAS: ", EntryPrice())

Loginfo(" M AT FF &8 E S LIRS — NS B IS [E]: ", EntryTime())
LogInfo(" M AT Fr &8 & & LI BT B AL & Bar HI: ", ExitDate())



LogInfo(" 4RI T8 & A LI HIE— K -G INRFEINE: ", ExitPrice())
Loginfo(" 4 AT £F 18 & & L 1T T4 & Bar IJ[A]: ", ExitTime())
LogInfo(" M AT FF 48 B S LB e — N EEALE ) H I ", LastEntryDate())

LogInfo(" 4RI FFE TR & A L MG — I ECIZRFEM%: ", LastEntryPrice())

Loginfo(" U AT FF G HE € &AM Buy FFOMKRE ~XEGCMWRIEME: "
LastBuyEntryPrice())

LogInfo(" 4RI T & A 21 Sell Fr G 15 — IR G IZRFEM#%: ", LastSellEntryPrice())

Loginfo" 4 AT FF G E A A M Buy FFOMKRE — K& UK & &M "
HighestSincelastBuyEntry())

Loginfo(" 4 AT FF G E A A Buy RO M RE — &G KR RLM: "
LowestSinceLastBuyEntry())

Loginfo(" U AT FF 8 E A AW Sell FFCM G —REGCU RN &SN ",
HighestSinceLastSellEntry())

Loginfo(" U AT FF 8 € A AW Sell R GG —REGU R &ML ",
LowestSinceLastSellEntry())

Loginfo(" 4 AT £ & 18 € & LIRS — NS B RIITE]: ", LastEntryTime())

Loginfo(" 4 HTFFE 18 E G LIRS ", MarketPosition())

LogInfo(" A Fr 45 & & LI HIF 875 ", PositionProfit())

LogInfo(" 24 Hj % H 1d: ", Strategyld())

# i RER BT G THE B

LogInfo(" SFEM& 24 Hi AT Y R #0058 <6 , Available())
LogInfo(" S H& 4| [ P AL 7 : ", CurrentEquity())
LogInfo("SEM& T8 1€ G 21 M7F 8475 : ", FloatProfit())
LogInfo(" SR & 41 S 114 5 #i: ", GrossLoss())
Loglnfo(" S 4 i & 11 = FJ¥E: ", GrossProfit())
LogInfo("SEH& 4 HT 158 E & LI FFE PRIE4S:: ", Margin())
Loglnfo(" 5l 4 HT )T & 75 ", NetProfit())
LogInfo(" SR 24 11 A FFG R EL: ", NumAllTimes())
LogInfo(" R 24 Rl B 24 AR EE: ", NumWinTimes())

Loglnfo(" S & 4 /i 175 $517K L *, NumLoseTimes())
LogInfo(" & 24 Rl HI LR AR EL: ", NumEventTimes())
LogInfo(" SR 24 Hif Y 24 A i T % ", PercentProfit())
LogInfo(" SM& 4RI A2 2 P AL I T4 9% ", TradeCost())
LogInfo("SRHE 24 AT 28 &) M -6 F-4L: ", TotalTrades())



RKMEAZ )
1. X5 28 S s

HHHHEHHH R R

# R LR

# IS BLA T buy. sell #EAT T ERIINA

# SATHTELR T A BRBGIAT EREAAG R Ht)

# SR e SCT AN R B his_trigger() R tim_trigger() 43 A FH T 5
 AISCREMT B, SO ARLHR A5 AT K 39 S SR LA G e o
# Wi

HEHHHH T R

import talib

import time

pl=5 # J 5

p2 =20 # K

qty=1 # FHFE

contractld = "ZCE|Z|TA|MAIN"  # & Z1AKHY
kType ="M" # K 2R

kSlice = 1 # K 2 8 1

def initialize(context):
SetBarlnterval(contractld, kType, kSlice, 2000) # i [ & %)

SetTriggerType(1) # WE R ATk

SetTriggerType(5) # WH K&k

SetOrderWay(1) # WEKPTTAON: Ui R

SetActual() # R ESAIEAT

SetUserNo("Test") # WK AESCNH P 9.5 BRIk S, WEAL S W E NEIK

T, MRS W EIMEIK T

# 3 SRl T 2
def his_trigger(mal, ma2):
if mal[-1] > ma2[-1] and MarketPosition() <= 0:
Buy(qty, Close()[-1])
elif mal1[-1] < ma2[-1] and MarketPosition() >= 0:
SellShort(qty, Close()[-1])

# SERL BT IZ R
def tim_trigger(mal, ma2):
if mal[-1] > ma2[-1] and A_TotalPosition() <= 0:
prc = min(Q_BidPrice() + PriceTick(), Q_UpperLimit())
if A_TotalPosition() < 0:
A_SendOrder(Enum_Buy(), Enum_ExitToday(), A_SellPosition(), prc)



A_SendOrder(Enum_Buy(), Enum_Entry(), qty, prc)
elif mal[-1] < ma2[-1] and A_TotalPosition() >= 0:
prc = max(Q_AskPrice() - PriceTick(), Q_LowLimit())
if A_TotalPosition() > 0:
A_SendOrder(Enum_Sell(), Enum_ExitToday(), A_BuyPosition(), prc)
A_SendOrder(Enum_Sell(), Enum_Entry(), qty, prc)

def handle_data(context):
if len(Close()) < p2:
return

# Prs. SEELEY BUMI

his = True if context.strategyStatus() == "H" else False

mal = talib.MA(Close(), p1)  # %iJAHFarriT5
ma2 = talib.MA(Close(), p2)  # KJFIHIFEIrTHE

if his:
# AT PSR BT B
his_trigger(mal, ma2)
else:
# PAT SR BCN HZ AR

tim_trigger(mal, ma2)

PlotNumeric("ma1l", ma1[-1], OXFFO000) # 1E 2] mal i ds

PlotNumeric("ma2", ma2[-1], 0x00aa00) # 1f 3Kl 2 ma2 8bR

# R

fit = NetProfit() + FloatProfit() - TradeCost() if his else A_CoverProfit() + A_ProfitLoss() -
A_Cost()

PlotNumeric("fit", fit, OXOOOOFF, False)  # fEBff B2 SRmE A 2

2. 5e FE oG

B R
# To FCOREg

# AR LA P E

# SN SZHE PN R IR RS R AT Do S B B

# AT DAV B R N BB

# HNEEE B E TR, BN ER, MO TE M S — Bk
# )5 R R AT FSE A UE e A S M (R RE B AR 4R e I K tH— 28 I ) 58 B
# WA, BB T RIRECN IR
R R R

import talib



g params['qty'] =1 # NHRE

g _params['buy_dot'] = 10 # SE N L
g _params['sell_dot'] =10 # S WA
g_params['max_count'] = 12 3 FNINL 8/

ord_id ="init’'
ord prc=0
count=0

contractld = "ZCE|Z| TA|MAIN"  # & %X

kType ="M" # K AR
kSlice = 1 # K 284 3
# SELTR R

def send_ord(direct, price):
global ord_id
err,ord_id= A_SendOrder(direct, Enum_Entry(), g_params['qty'], price)
if err:
ord_id ="'buy' if direct == Enum_Buy() else 'sell'
LogError(" N HRIK . ord: %s, err:%-4d' % (ord_id, err))

HUHHHHH R R
def initialize(context):

SetBarlInterval(contractld, kType, kSlice, 'N')

# oK

SetTriggerType(2)

# [HE 1 Ak 1k

SetTriggerType(3, 1000)

SetActual()

def handle_data(context):
global ord_id, count, ord_prc
# IRE RO, FIERE S
if count >=g_params['max_count']:
StopTrade()
return

# B CHRRA BT I0E St A, W) 58 e R I ) T
if context.triggerType() =="'0":
if A_OrderStatus(ord_id) =='4"
count+=1
return
elif A_OrderStatus(ord_id) !="'6"



return
order = context.triggerData()
dot = g_params['sell_dot'] if A_OrderBuyOrSell(ord_id) == Enum_Buy() else -
g_params['buy_dot']
direct = Enum_Buy() if A_OrderBuyOrSell(ord_id) == Enum_Sell() else Enum_Sell()
ord_prc = A_OrderFilledPrice(ord_id) + dot * PriceTick()
send_ord(direct, ord_prc)
# WIIRIRAS BN BRI
elif context.triggerType() =="'C":
# AESE Z I BOUER HY
if not IsInSession():
return
if ord_id =="init' and Q_BidPrice() > 0.0001:
ord_prc = Q_BidPrice() + PriceTick()
LogInfo("2: ", Enum_Buy(), ord_prc)
elif ord_id in ['buy’, 'sell']:
direct = Enum_Sell() if ord_id == "sell' else Enum_Buy()
send_ord(direct, ord_prc)

3. AT Z i

HHHHE
# S SR

HHHHE
import talib as ta

import numpy as np

#import math

RiskRatio=1  # % Risk Per N ( 0-100)
ATRLength =20 # “F34U%&NE H] ATR Length
bolength=20 # %8 BreakOut Length
fslength =55 # KJi}] FailSafe Length
telength=10 # =i Trailing Exit Length
LPTF = True # T e 2% AT

PreEP =0 # AT — IR
AvgTR =1 # LSS IR BNIE 4R 2T 35

SendOrderThisBar = False # MHT Bar B IR Z
PreBreakoutFailure = False # R —{RZEHEEZ TSR

myEntryPrice =0
myExitPrice =0
DonchianHi=0
DonchianLo =0



fsDonchianHi =0
fsDonchianLo =0
ExitHighestPrice =0
ExitLowestPrice =0

Contractld = 'SHFE | Z| CU| MAIN'

# OSRESCR A, HSRAC, HSEHEFAIME
def TrueRange(barsinfo:list):
if len(barsinfo) <= 0:

return None, None, None

ths =]
tls =]
trs =]
hs =]
Is=1]

fori, p in enumerate(barsinfo):
high = barsinfol[i]["HighPrice"]
low = barsinfo[i]["LowPrice"]
hs.append(high)
Is.append(low)

ifi==0:
th = high
tl = low
else:
pclose = barsinfo[i-1]["LastPrice"]
th = high if high >= pclose else pclose
tl=low iflow <= pclose else pclose
tr=th - tl
ths.append(th)
tls.append(tl)

trs.append(tr)

return np.array(hs), np.array(ls), np.array(trs)

# RIEECFY

def XAverage(prices:np.array, length):
fac = 2.0/(length+1)
xa=1



if len(prices) < length:
return xa

for i, p in enumerate(prices):

ifi==0:
Xa=p
else:
xa =xa + fac* (p - xa)
return xa

def initialize(context):
global Contractld
SetBarlnterval(Contractld, 'M', 1, 2000)
SetTriggerType(5)
SetOrderWay(1)
SetActual()

def handle_data(context):
global RiskRatio, ATRLength, boLength
global teLength, fsLength, LPTF
global PreEP, AvgTR, SendOrderThisBar
global PreBreakoutFailure, Contractld
global myEntryPrice, myExitPrice
global ExitHighestPrice, ExitLowestPrice
global DonchianHi, DonchianLo
global fsDonchianHi, fsDonchianLo

if BarStatus() == 0:
PreEP = np.nan
PreBreakoutFailure = False
MinPoint = PriceTick()
barsinfo = HisBarsInfo()

bslen = len(barsinfo)

if bslen < fsLength:
return

op = barsinfo[-1]["OpeningPrice"]

highs, lows, trs = TrueRange(barsinfo)



high = highs[-1]

low =lows[-1]

phigh = high if len(highs) <=1 else highs[-2]
plow =low iflen(lows) <=1 elselows[-2]

N = AvgTR
AvgTR = XAverage(trs, ATRLength)

TotalEquity = Available() + Margin()

TurtleUnits = (TotalEquity*RiskRatio/100)/(N*ContractUnit(Contractld))

TurtleUnits = int(TurtleUnits)

maxUnites = int(Available()/(high*ContractUnit(Contractid)))

TurtleUnits = min(maxUnites , TurtleUnits)

LogInfo("avl:%f, mar:%f, conu:%f, tu:%f, N:%f, mp:%f, cidx:%d, bslen:%d\n" \

%(Available(), Margin(), ContractUnit(Contractld), TurtleUnits, N, MinPoint,

CurrentBar(), bslen))

DonchianHi  =ta.MAX(highs[:-1], timeperiod=bolLength)[-1]
DonchianLo  =ta.MIN(lows[:-1], timeperiod=bolLength)[-1]
fsDonchianHi = ta.MAX(highs[:-1], timeperiod=fsLength)[-1]
fsDonchianLo = ta.MIN(lows[:-1], timeperiod=fsLength)[-1]
ExitHighestPrice = ta.MAX(highs[:-1], timeperiod=teLength)[-1]
ExitLowestPrice = ta.MIN(lows[:-1], timeperiod=teLength)[-1]

LogInfo("mpos:%d, bpos:%d, spos:%d\n" %(MarketPosition(), BuyPosition(), SellPosition()))
LogInfo("low:%f,high:%f,dh:%f,d|:%f, fdh:%f,fdl:%f,ehp:%f,elp:%f,pep:%f,n:%f\n" %(low, high,
DonchianHi, \

DonchianlLo, fsDonchianHi, fsDonchianLo, ExitHighestPrice, ExitLowestPrice,PreEP,N))

# UAERILERAT, BEE A IR IF B2 IF Y PreBreakoutFailure Jy True #E4T )5
Bk
if MarketPosition() == 0 and ((not LPTF) or PreBreakoutFailure):
# R
if high > DonchianHi and TurtleUnits >=1:
# TT MRS IURB_ BB+ — M AL = O 2 (B R B/IME, IR g B R S
B0, AR EORIERAL
myEntryPrice = min(high, DonchianHi + MinPoint)
# BRI fige T RAN AR
myEntryPrice = max(op, myEntryPrice)
PreEP = myEntryPrice
Buy(TurtleUnits, myEntryPrice)
SendOrderThisBar = True
PreBreakoutFailure = False



if low < DonchianLo and TurtleUnits >= 1:
# TEONAE IR T H-— MR SR < [B) O AR, IR A S s LSk
5L, IFRER ELRUERCE
myEntryPrice = max(low, DonchianLo - MinPoint)
# K67 I fige T R A
myEntryPrice = min(op, myEntryPrice)
PreEP = myEntryPrice
SellShort(TurtleUnits, myEntryPrice)
SendOrderThisBar = True
PreBreakoutFailure = False

# KRBT G Failsafe Breakout point
if MarketPosition() == 0:
if high > fsDonchianHi and TurtleUnits >=1:
# IR BRI LB+ — AN LA B A 2 (B BB, IXRE R B L SK
B, JFREREIRIERAL
myEntryPrice = min(high, fsDonchianHi + MinPoint)
# KBRS RIS fige T RN
myEntryPrice = max(op, myEntryPrice)
PreEP = myEntryPrice
Buy(TurtleUnits, myEntryPrice)
SendOrderThisBar = True
PreBreakoutFailure = False

if low < fsDonchianLo and TurtleUnits >=1:
# THOARICRAE T P-— LA R I 2 T8 RO, IR e BT sk
B0, JFRER EIRIERAL
myEntryPrice = max(low, fsDonchianLo - MinPoint)
# KRR (I fige T RAN AR
myEntryPrice = min(op, myEntryPrice)
PreEP = myEntryPrice
SellShort(TurtleUnits, myEntryPrice)
SendOrderThisBar = True
PreBreakoutFailure = False

# HZOHENL
if MarketPosition() == 1:
if low < ExitLowestPrice:
myExitPrice = max(low, ExitLowestPrice - MinPoint)
myExitPrice = min(op, myExitPrice)
# V20
bpos = BuyPosition()
if bpos > 0:



Sell(bpos, myExitPrice)
else:
if PreEP !=np.nan and TurtleUnits >= 1:

if high >= PreEP + 0.5*N:
myEntryPrice = high
PreEP = myEntryPrice
Buy(TurtleUnits, myEntryPrice)
SendOrderThisBar = True

# B4, N6 Bar A iE4%
if low <= (PreEP - 2*N) and SendOrderThisBar == False:
myExitPrice = PreEP - 2*N
# V20
bpos = BuyPosition()
if bpos > 0:
Sell(bpos, myExitPrice)
PreBreakoutFailure = True
# HEEIIEN
elif MarketPosition() == -1:
# SRR O E T AR e BUE
if high > ExitHighestPrice:
myExitPrice = min(high, ExitHighestPrice + MinPoint)
# RBES (RIS fige T SAN AR
myExitPrice = max(op, myExitPrice)
# VPR
spos = SellPosition()
if spos > 0:
BuyToCover(spos, myExitPrice)
else:
if PreEP = np.nan and TurtleUnits >= 1:
if low <= PreEP - 0.5*N:
myEntryPrice = low
PreEP = myEntryPrice
SellShort(TurtleUnits, myEntryPrice)
SendOrderThisBar = True
# IL4HE 2, N Bar ALk
if high >= (PreEP + 2*N) and SendOrderThisBar == False:
myExitPrice = PreEP + 2*N
# 2P EE
spos = SellPosition()
if spos > 0:
BuyToCover(spos, myExitPrice)
PreBreakoutFailure = True



4. JEKIEIERZ 5 A48t

HHHHHHE
# JHROEIEAL 5 g

HHHHHHE
import talib

import numpy as np

# R ARRE X

M=5

N=5

MaxPositionNum =3 # A GE
StopPoint = 30 # b4
WinPoint = 100 # 1FmR A

FloatStopStart =50 # V¥& 1L FUE 55
FloatStopPoint =20 # #1415

HHV = np.array([])
LLV = np.array([])

Contractld = 'SHFE|Z| CU| MAIN'

def initialize(context):
global Contractld
SetBarlnterval(Contractld, 'M', 1, 500)
SetTriggerType(5)

def handle_data(context):
global Contractld

# e/ RE 10 AR EHE
bars = HisBarsInfo()
barLen = len(bars)

if barLen < 10:

return

close = bars[-1]["LastPrice"]
pclose = bars[-2]["LastPrice"]
high = bars[-1]["HighPrice"]
phigh = bars[-2]["HighPrice"]
low = bars[-1]["LowPrice"]
plow = bars[-2]["LowPrice"]

# 3K M I



HHV = Highest(High().tolist(), M)
# 3K N JEHEAR
LLV = Lowest(Low().tolist(), N)

# Ll Rir sk
PlotNumeric("LAST_HHV", HHV[-2], RGB_Red())
PlotNumeric("LAST_LLV", LLV[-2], RGB_Green())

# MIEFF O T
if high > HHV[-2]:
if (CurrentContracts() < MaxPositionNum) or (MarketPosition() < 0):
Buy(1, high)
elif low < LLV[-2]:
if (abs(CurrentContracts()) < MaxPositionNum) or (MarketPosition() > 0):
SellShort(1, low)

# 145

SetStopPoint(StopPoint)

# 1L5R

SetWinPoint(WinPoint)

# B

SetFloatStopPoint(FloatStopStart, FloatStopPoint)

5. 22 5 7w il

HEHHHEHEH
#IK A2 S 7
HHHHHEHEH
import talib

# E N AR
ShortPeriod = 5
LongPeriod = 20
buyPos =0
sellPos =0

OrderNum =1
TakeProfitSet = 45
StoplLossSet = 20

MyEnterPrice =0
EnterOrderld =-1
ExitOrderld =-1
retEnter=-1



retExit = -1
Contractld = "SHFE|Z|CU | MAIN"
Userld = "ET001"

# WIURA R AL

def initialize(context):
# (FHARLE
global Contractld, Userld

SetBarlnterval(Contractld, 'M', 1, 100)
SetTriggerType(5)
SetActual()

# RIS MR AT B
def handle_data(context):
# 2R E
global EnterOrderld, ExitOrderld
global ShortPeriod, LongPeriod
global buyPos, sellPos
global OrderNum, TakeProfitSet, StopLossSet
global MyEnterPrice, Contractld, Userld
global retEnter, retExit

# E N R R
MovePoint =10

MinPoint = PriceTick()
MyEnterPrice = A_TotalAvgPrice()

mal = talib.MA(Close(), timeperiod=ShortPeriod)
ma?2 = talib.MA(Close(), timeperiod=LongPeriod)

#iL RS
PlotNumeric('MA1', mal[-1], color=RGB_Red())
PlotNumeric('MA2', ma2[-1], color=RGB_Green())

HIOH AR ST
if retEnter == 0 and A_OrderStatus(EnterOrderld) != 6:
#A_DeleteOrder(EnterOrderld)
LogInfo(" e A& A FITF 5L s %s, 1T HURASE: %d, A%
4:: %f\n" %(EnterOrderld, A_DeleteOrder(EnterOrderld), A_FreeMargin()))
retEnter=-1



HIOH AR S B

if retExit == 0 and A_OrderStatus(ExitOrderld) != 6:
#A_DeleteOrder(ExitOrderld)
LogInfo(" B AR A5 %s, 1T HIARZSME: %d, ATHHE

%f\n" %(ExitOrderld, A_DeleteOrder(ExitOrderld), A_FreeMargin()))
retExit =-1

e

#ETENIR U TS AR E B
LogInfo("Buy:%d, Sell:%d, Total:%d\n" %(A_BuyPosition(), A_SellPosition(),
A_TotalPosition()))

HERME AT X
#H Z EHITE
if A_BuyPosition() > 0:
StopProfit = MyEnterPrice + TakeProfitSet * MinPoint
StoplLoss = MyEnterPrice - StopLossSet * MinPoint
#1E%
if Q_Close() >= StopProfit:
retExit, ExitOrderld = A_SendOrder(Enum_Sell(), Enum_Exit(), OrderNum,
Q_BidPrice() - MovePoint * MinPoint, Contractld, Userld, Enum_Order_Limit(), Enum_FOK(),
Enum_Speculate())
if retExit == 0:
Loginfo("/EH.5: %s, A 2: %s, LH FEEE: %d, it
¥%: %f\n" %(ExitOrderld, Contractld, OrderNum, Q_BidPrice() - MovePoint * MinPoint))
else:
Loginfo("sZH P& error: %s\n" % ExitOrderld)
#1545
elif Q_Close() <= StopLoss:
retExit, ExitOrderld = A_SendOrder(Enum_Sell(), Enum_Exit(), OrderNum,
Q_BidPrice() - MovePoint * MinPoint, Contractld, Userld, Enum_Order_Limit(), Enum_FOK(),
Enum_Speculate())
if retExit == 0:
Loginfo("SEH.5: %s, &% %s, LHFEHE: %d,
¥%: %f\n" %(ExitOrderld, Contractld, OrderNum, Q_BidPrice() - MovePoint * MinPoint))
else:
Loginfo("sZH P& error: %s\n" % ExitOrderld)
else:
Loginfo("sZ H P A EEE, RMAH:%d, £ BG0:%d, 25k :%d\n" %
(A_TotalPosition(), A_BuyPosition(), A_SellPosition()))
# ORI
elif A_SellPosition() > 0:
StopProfit = MyEnterPrice - TakeProfitSet * MinPoint



StoplLoss = MyEnterPrice + StopLossSet * MinPoint
#1L %
if Q_Close() <= StopProfit:
retExit, ExitOrderld = A_SendOrder(Enum_Buy(), Enum_Exit(), OrderNum,
Q_AskPrice() + MovePoint * MinPoint, Contractld, Userld, Enum_Order_Limit(), Enum_FOK(),
Enum_Speculate())
if retExit == 0:
Loginfo("SE 5 : %s, A 2: %s, ENT-EEHE: %d,
#%: %f\n" %(ExitOrderld, Contractld, OrderNum, Q_AskPrice() + MovePoint * MinPoint))

else:
LogInfo("SE NP6 error: %s\n" % ExitOrderld)
#1145

elif Q_Close() >= StopLoss:
retExit, ExitOrderld = A_SendOrder(Enum_Buy(), Enum_Exit(), OrderNum,
Q_AskPrice() + MovePoint * MinPoint, Contractld, Userld, Enum_Order_Limit(), Enum_FOK(),
Enum_Speculate())
if retExit == 0:
Loginfo("5E .5 : %s, B &: %s, LNTEEE: %d,
¥%: %f\n" %(ExitOrderld, Contractld, OrderNum, Q_AskPrice() - MovePoint * MinPoint))
else:
Loginfo("SE NP3 error: %s\n" % ExitOrderld)
else:
LogInfo("SE N FEAEAE, BEAL%d, £k Eh:%d, 2k BEA:%d\n" %
(A_TotalPosition(), A_BuyPosition(), A_SellPosition()))
HEARF I
elif A_TotalPosition() == 0:
if mal[-1] > ma2[-1]:
retEnter, EnterOrderld = A_SendOrder(Enum_Buy(), Enum_Entry(), OrderNum,
Q_AskPrice() + MovePoint * MinPoint, Contractld, Userld, Enum_Order_Limit(), Enum_FOK(),
Enum_Speculate())
if retEnter == 0:
Loginfo("EH.5: %s, HZ: %s, EANTFTEEHE: %d, I
¥%: %f\n" %(EnterOrderld, Contractld, OrderNum, Q_AskPrice() + MovePoint * MinPoint))
else:
Loginfo("SE N FF& error: %s\n" % EnterOrderld)
elif mal[-1] < ma2[-1]:
retEnter, EnterOrderld = A_SendOrder(Enum_Sell(), Enum_Entry(), OrderNum,
Q_BidPrice() - MovePoint * MinPoint, Contractld, Userld, Enum_Order_Limit(), Enum_FOK(),
Enum_Speculate())
if retEnter == 0:
Loginfo("SEH.5: %s, &% %s, LHFCHE: %d,
¥%: %f\n" %(EnterOrderld, Contractld, OrderNum, Q_BidPrice() - MovePoint * MinPoint))
else:
Loginfo("SZH HF £ error: %s\n" % EnterOrderld)



else:
Loginfo(" N EAE, RAEI:%d, ZkO7:%d, 5 kG:%d\n" % (A_TotalPosition(),
A_BuyPosition(), A_SellPosition()))

6. L4 1515 5

HUHHHHHHHHHHHHHH AR R R
#1EH IR R S

#5 1B E R A R RN T

#SetStopPoint(). SetFloatStopPoint(). SetWinPoint()
#SetStopWinKtBlack, L4452 WL ek Eiid BH

#Z SR VH s A ] 4o FH LB A3 1 757 BR 2

HUHHHHHH R R R R

import talib

g_params['lose'] = 3 #1E3
g_params['win'] =10 #11f
g_params['float_start'] =0 #7238 B R
g_params['float_dot'] = 5 #1750 1B AT

g_params['stop_switch'] = 3 #lbfiroe, 1 ab,2 1h%,3 b+ 1k, 4 VFE),5 IE
3,6 1L E+78h,7 45
g_params|'single'] = True HINRFRG

userNo = 'ET001'

contNo = 'NYMEX|Z|CL| MAIN'
# contNo = 'SHFE|F|CU|1910'
cFlag ="'A’

HUHHH G R R R
buy = True
def single_test():
global buy
if MarketPosition() == 0:
if buy:
Buy(1, Close()[-1])
else:
SellShort(1, Close()[-1])
buy = not buy

def double_test():
if BuyPosition() == 0:
Buy(1, Low()[-1], needCover = False)
if SellPosition() == 0:
SellShort(1, High()[-1], needCover = False)



def set_stop():
if g_params['stop_switch'] & 1:
SetStopPoint(g_params['lose'])
if g_params['stop_switch'] & 2:
SetWinPoint(g_params['win'])
if g_params['stop_switch'] & 4:
SetFloatStopPoint(g_params['float_start'], g_params|['float_dot'])

HHHHHHHHHHHHHHHH AR R R
def initialize(context):

SetUserNo('ET001')

SetBarlnterval(contNo , 'M', 1, 1000)

SetActual()

LogInfo('********! g pnarams)

set_stop()

def handle_data(context):
LogInfo('========', g_params)
set_stop()

if g_params|['single']:
single_test()
else:
double_test()

7.MACD 1&g

HUHHH G R R
# MACD Ff i

HUHHH SRR
import talib

fast =12 # JH 1

slow =26 # 12 & 1

back=9 # dea
qty=1 # FHE
macd_dx = 0.01 #macd R{H

contractld = "ZCE|Z|TA|MAIN"  # & Z1AXHY
kType = "M" #K 2RI
kSlice =1 #K &



def initialize(context):
SetBarlnterval(contractld, KTpe(), kSlice, 2000)
SetTriggerType(5)
SetOrderWay(2)

def handle_data(context):
# SRR LS, SN ERE N R E e
if len(Close()) < slow + back - 1:

return

# T MACD
diff, dea, macd = talib.MACD(Close(), fast, slow, back)

# RN

if MarketPosition() != 1 and macd[-1] > macd_dx:
Buy(aty, Open()[-1])

elif MarketPosition() != -1 and macd[-1] < -macd_dx:
SellShort(qty, Open()[-1])

# 22t MACD 4

PlotStickLine('macd’, 0, macd[-1], RGB_Red() if macd[-1] > O else RGB_BIlue(), False, False)
PlotNumeric('diff', diff[-1], RGB_Red(), False, False)

PlotNumeric('dea’, dea[-1], RGB_BIlue(), False, False)

# el T 2

PlotNumeric("profit", NetProfit() + FloatProfit() - TradeCost(), Oxcccccc, False, True)

8.2 R IR AT M iy S

HEHHHEHEH
# B EAT PR SR
HHHHHEHEH
import talib

import numpy as np

codel="ZCE|F|TA|005"
code2="ZCE|F|TA|009"
pl=20
dot=2
qty=1

bt="'M' #barType
bi=1 #tbarinterval

def initialize(context):



SetBarlnterval(codel, bt, bi, 2000)
SetBarlnterval(code2, bt, bi, 2000)
SetOrderWay(2)

spds =[]
def handle_data(context):
prc_lIstl = Close(codel, bt, bi)
prc_lIst2 = Close(code2, bt, bi)
if len(prc_Istl) == 0 or len(prc_Ist2) == 0:
return

# AT Z A
global spds
spd_c = prc_Ist1[-1] - prc_Ist2[-1]
if len(prc_Ist1) > len(spds):
spds.append(spd_c)
else:
spds[-1] =spd_c

if len(spds) < p1:
return

# THEAN Z AR IETE
upp, mid, low = talib.BBANDS(np.array(spds), p1, 2, 2)

# BB

if spd_c < upp[-1] and MarketPosition(codel) <= 0:
Buy(qty, prc_lIst1[-1], codel)
SellShort(qty, prc_Ist2[-1], code2)

elif spd_c > low[-1] and MarketPosition(codel) >=0:
SellShort(qty, prc_Ist1[-1], codel)
Buy(qty, prc_lIst2[-1], code2)

# 2RI

PlotNumeric("prc", spd_c, 0x000000, False)

PlotNumeric('upp', upp[-1], RGB_Red(), False)

PlotNumeric('mid', mid[-1], RGB_BIlue(), False)

PlotNumeric('low', low[-1], RGB_Green(), False)

PlotNumeric("fit", NetProfit() - TradeCost(), RGB_Purple(), False, True)

9.F A My SRS B A A2 2

HHHHH
# AR SR ) A S R



# AR 22 T SO TR N AR 5y I B R AR R TR R 26
# NN T EE RN AN B A A S AL R AT R (R EEHRR 2
L L L L s L

import talib
import numpy as np

codel ='DCE|Z|A|MAIN' # WHEY
code2 ='CBOT|Z|S|MAIN' # #ME&EY)

old_ind = -1 #K &7

spds =[] # M Z\FI

#ZHUE X

g_params['userl'] ='Test' # R, AP RERHAABSOyE CERH
P4

g_params['user2'] ='ET001' # AR, P RRERH P 2B S0 E SR
R P4

g_params['rate'] =7.08 # FoTILHE

g_params['qty'] =1 # TR

g_params['period'] = 10 # THE

# U RO /N R K
def float_cmp(vall, val2):
val =vall - val2

if val > 0.000001:
return 1

elif val < -0.000001:
return -1

else:
return 0

# HIW &2 code 7EITA] 51 tim 2 15 AL T BB B
def is_trading(code, tim):
count = GetSessionCount(code)
foriin range(0, count):
b = GetSessionStartTime(code, i)
e = GetSessionEndTime(code, i)
ife<b:
if b<=tim<=0.24 or0<=tim<e:
return True
elif b<=tim<e:
return True
return False



def initialize(context):
# 1T AT
SetBarlnterval(codel, 'M', 1, 3000)
SetBarlnterval(code2, 'M', 1, 3000)
SetTriggerType(1) # RIS AT fLA
SetTriggerType(5) # K Z&fili &
SetOrderWay(2) #K ZkfaE)/5 kM
SetActual() # SLALIEAT

def handle_data(context):
# AESZ G I BN ANE AT
if not is_trading(codel, Time(codel, 'M', 1)) or not is_trading(code2, Time(code2, 'M', 1)):
return

# JIFSH

userl =g _params['userl']
user2 = g_params['user2']
rate = g_params['rate']
qty = g_params['qty']

p = g_params['period']

# Bl A RIS ROy R, X RS RS
countl = len(Close(codel, 'M', 1))
count2 = len(Close(code2, 'M', 1))
if countl == 0 or count2 ==0:
return
if not (countl >= p or count2 >= p):
return

# E AT ZBAS
spd_c = Close(codel, 'M', 1)[-1] - Close(code2, 'M', 1)[-1] * rate

global spds, old_ind
if CurrentBar(codel, 'M', 1) > old_ind:
spds.append(spd_c)
old_ind = CurrentBar(codel, 'M', 1)
else:
spds[-1] =spd_c

# FHAT AR RO A AR B TR
upp, mid, low = talib.BBANDS(np.array(spds), p, 2, 2)

# AR 3 X TR
# HUT gy, P sei BOROScat A, SR AT T 4R A



is_his = BarStatus(codel, 'M', 1) |= 2 or BarStatus(code2, 'M', 1) !=2
bid1 = Close(codel, 'M', 1)[-1] if is_his else Q_BidPrice(codel)
askl = Close(codel, 'M', 1)[-1] if is_his else Q_AskPrice(codel)
bid2 = Close(code2, 'M', 1)[-1] if is_his else Q_BidPrice(code2)
ask2 = Close(code2, 'M', 1)[-1] if is_his else Q_AskPrice(code2)
# AR
if MarketPosition(codel) !=-1 and float_cmp(spds[-1], upp[-1]) > O:
SellShort(qgty, bid1, codel, userNo=user1)
Buy(qty, ask2, code2, userNo=user2)
LogInfo('sell spd', bid1, ask2)
elif MarketPosition(codel) != 1 and float_cmp(spds[-1], low[-1]) < O:
Buy(qty, askl, codel, userNo=userl)
SellShort(qty, bid2, code2, userNo=user2)
LogInfo('buy spd', ask1, bid2)

# 2R RR 2

PlotNumeric('upp', upp[-1], RGB_Red(), False)

PlotNumeric('mid', mid[-1], RGB_BIlue(), False)

PlotNumeric('low', low[-1], RGB_Green(), False)

PlotNumeric('spd', spds[-1], RGB_Purple(), False)

PlotNumeric("fit", NetProfit() + TradeCost(), RGB_Brown(), False, True)

10.Fr BORBAL 5

HUHHHH T R

# P BOR AR N

# 0ok I split_tim B TE] AR A S A

# split_tim I [8] /3 2 J5 AT &, 1E45 stop_dot A1

# T FIHT cover_min 7} 8PITIATE &, SEEE G ASNEN, B0k, LHUEF
HUHHHHH T R
import math

split_tim=0.10 # ZrF| S E, Fit3B A2 R, 2% S5 RSt &
stop_dot = 20 # T Q5 I k4 s A

cover_min=10  # MHMANHT 10 -8 GH G

qty=1 # HETTCE

hi=0 # E
lo=100000000  # A
curr_date=-1 # HI4A 5 H

contractld = "ZCE|Z| AP| MAIN"
kType = "M"
kSlice=1



def initialize(context):
SetBarlnterval(contractld, kType, kSlice, 1000)
# K ZRA50E J5 K
SetOrderWay(2)
# P PAT — O E I 2R
SetTriggerType(3, 1000)
# WE LR
SetStopPoint(stop_dot, 2, 1)

# B N R A
def min2float(val):
return (math.ceil(val / 60) * 40 + val) * 0.0001

def handle_data(context):
global hi, lo, curr_date
#45 H I ) AR A e e R AR EU
if curr_date != TradeDate():
hi=0
lo = 100000000

curr_date = TradeDate()

# KA 2 F [E) A& 20 BT AT T I ()
mid_tim = split_tim
tim = Time()
count = GetSessionCount()
if count <= 0:
LogError (" [B] 77 S 3R EUES 7R, context.contractNo())
return
op_tim = GetSessionStartTime(index = 0)
cl_tim = GetSessionEndTime(index = count - 1)
if op_tim > cl_tim:
if tim <= cl_tim:
tim+=0.24
if mid_tim <= cl_tim:
mid_tim +=0.24
cl_tim+=0.24

# RBREG
if cl_tim - min2float(cover_min) <= tim <= cl_tim:
b_qgty = BuyPosition()
s_qty = SellPosition()
if b_qty > 0:
Sell(b_qty, Close()[-1])



ifs_ gty >0:
BuyToCover(s_qty, Close()[-1])

# SCET B BB, &1 PN, e
if context.triggerType() == 'C":
DeleteAllOrders()
b_qty = A_BuyPosition()
s_qty = A_SellPosition()
if b_gty>0:
A_SendOrder(Enum_Sell(), Enum_ExitToday(), b_qgty, Q_BidPrice())
if s_qty>0:
A_SendOrder(Enum_Buy(), Enum_ExitToday(), s_qty, Q_AskPrice())

# 2 A B ) g I R R
elif context.triggerType() =='C":
return

# ORI A] 73 B AU R B SRR, SRR B
elif op_tim <=tim < mid_tim:

hi = max(hi, High()[-1])

lo = min(lo, Low()[-1])

# IR R 5, RN, JFEcE b
elif hi 1= 0:
if Close()[-1] > hi:
Buy(qty, Open()[-1], context.contractNo(), False)
elif Close()[-1] < lo:
SellShort(qgty, Open()[-1], context.contractNo(), False)

if hi==0:
return
# 2R e A (I 2R
PlotNumeric('hi', hi, RGB_Red())
PlotNumeric('lo', lo, RGB_Blue())
# 2l T 2
PlotNumeric("profit", NetProfit() + FloatProfit() - TradeCost(), OxFFOOFF, False)

11. i85 4R

L e L o
# SCHRZEE R B R

# 20 E SR B e B LB B 5 AT S L
B




B S
# FhE G

B S S
# /%M A IR ER AT S g, ERECRREM, WH k.

# /2T VR RT R =, RN, XU A A

#1110 0000000010001

# MOVAVGVAL:MA((HIGH+LOW+CLOSE)/3,AVGLENGTH);// = #r ¥ £

# TRUEHIGH1:=IF(HIGH>REF(C,1),HIGH,REF(C,1));

# TRUELOW1:=IF(LOW<=REF(C,1),LOW,REF(C,1));

# TRUERANGE1:=IF(ISLASTBAR,H-L,TRUEHIGH1-TRUELOW1);

# UPBAND:MOVAVGVAL+MA(TRUERANGE1,ATRLENGTH);

# DNBAND:MOVAVGVAL-MA(TRUERANGE1,ATRLENGTH);//iHi& I Rk

# LIQUIDPOINT:=MOVAVGVAL;// 1 7 5%

# MOVAVGVAL>REF(MOVAVGVAL,1)&8&C>UPBAND,BK;// =14k [F) F, FF H A& EaimiE b
M, s

# C<LIQUIDPOINT,SP;//¥5H Z 515, A& T =104, P25

# MOVAVGVAL<REF(MOVAVGVAL,1)&&C<DNBAND,SK;// =218 T, 3 HAr ks FRl@EE ~
B, PSR

# C>LIQUIDPOINT,BP;//Fi A 25 B, i Eal =4k, P

# AUTOFILTER;

HHHHHEHH
# BB

HHHHEHH A
import talib

import numpy as np

# KK SH

g_params['QTY'] =1 # NP
g_params['AVGLENGTH'] = 20
g_params['ATRLENGTH'] =3

contractld = "ZCE|Z| AP| MAIN"
kType ="M"
kSlice=1

AVGS =[]
TRUERANGE1 =]

class Ist():
def update_Ist(self, Ist, val):
if len(Close()) > len(Ist):
Ist.append(val)



else:
Ist[-1] = val

def initialize(context):
SetBarlnterval(contractld, kType, kSlice, 1000)
# il k7 BB Y K Sk
SetTriggerType(5)
SetOrderWay(2)

def handle_data(context):
if len(Close()) < 2:
return
QTY =g_params['QTY']
AVGLENGTH = g_params['AVGLENGTH']
ATRLENGTH = g_params['ATRLENGTH']

Is = Ist()

global AVGS, TRUERANGE1

Is.update_lIst(AVGS, (High()[-1] + Low()[-1] + Close()[-1]) / 3)

TRUEHIGH1 = High()[-1] if High()[-1] > Close()[-2] else Close()[-2]

TRUELOW1 = Low()[-1] if Low()[-1] <= Close()[-2] else Close()[-2]

Is.update_Ist(TRUERANGE1, High()[-1] - Low()[-1] if BarStatus() == 2 else TRUEHIGH1 -
TRUELOW1)

if len(AVGS) < AVGLENGTH + 1:

return
# =N
MOVAVGVAL = talib.MA(np.array(AVGS), AVGLENGTH)
# JHIE LR
ATR = talib.MA(np.array(TRUERANGE1), ATRLENGTH)
UPBAND = MOVAVGVAL[-1] + ATR[-1]
DNBAND = MOVAVGVAL[-1] - ATR[-1]
# 7%t

LIQUIDPOINT = MOVAVGVAL[-1]

# =z b, JF Bk ERGEE B, I

if MOVAVGVAL[-1] > MOVAVGVAL[-2] and Close()[-1] > UPBAND:
Buy(QTY, Close()[-1], needCover = False)

# FEAZ RN, M TSNS, P28

if Close()[-1] < LIQUIDPOINT:
Sell(QTY, Close()[-1])

# =B, JF B T RGEE L, I

if MOVAVGVAL[-1] < MOVAVGVAL[-2] and Close()[-1] < DNBAND:
SellShort(QTY, Close()[-1], needCover = False)



# FEESEE, R LR AN, PR
if Close()[-1] > LIQUIDPOINT:
BuyToCover(QTY, Close()[-1])

# TR IR

PlotNumeric('MOVAVGVAL', MOVAVGVAL[-1], 0x0000ff)
PlotNumeric('UPBAND', UPBAND, 0xff0000)

PlotNumeric('DNBAND', DNBAND, 0x00ff00)

# fHhZ

PlotNumeric('PROFIT', NetProfit() - TradeCost(), RGB_Purple(), False)

12. BRELRZ SR 1

B R R S
# ICRIEA T ER T Re iR

# BRIA LRI MA TR

# WERTIHM AR SPD BRAL, TR 5EIEHZZ S MERNEY

# f# ] Buy, SellShort ER¥ N

B R S
#

import talib

# RIS S Ky

g_params['p1']=5 # J
g_params['p2'] = 15 # K
g_params['dot'] = 1 # ST

codel = 'ZCE|F|TA|005
code2 = 'ZCE|F|TA|009'
code = 'ZCE|S|TA| 005|009
spd = 'SPD|s|TA| 005|009

HUHHHSHH SRR R
Hit
# SRESTFIRISAT I PAT %R E— X
def initialize(context):
# 1T [ SR AR A R AT 1
SetBarlnterval(spd, 'M', 1, 2000)
# WAZRAT BN BLE A REEATHE, T4 BRI
SetBarlnterval(code, 'M', 1, 2000)

# SR i AT R U IS R AT 2 R B



def handle_data(context):
# AR ELIATIE BR
if context.contractNo() != spd:
return
if CurrentBar() < g_params['p2']:
return

_Close = Close(spd, 'M', 1)

mal = talib.MA(_Close, g_params['p1'])[-1]
ma2 = talib.MA(_Close, g_params['p2'])[-1]
dot = g_params['dot'] * PriceTick(codel)

if mal - ma2 > dot and BuyPosition(code) == 0:
Buy(1, _Close[-1], code)

elif ma2 - mal > dot and SellPosition(code) == 0:
SellShort(1, _Close[-1], code)

PlotNumeric('mal’, mal, RGB_Red())
PlotNumeric('ma2', ma2, RGB_Blue())
PlotNumeric("fit", NetProfit() - TradeCost(), RGB_Purple(), False)

13. BRI EGLIAE 5 TR 2

HHHHHHH R H R R R R R R R R R R R R R R R R R R
HHHHHHHHH TR

# RSB TERIERET

# EFEAHIN MA KBS

# WMEFMTIBEFEARE SPD £EF G4, TREFAZZMENEAN, X5FEH

# 5 FEA A SendOrder FE T &

# HEMBREFNRFCRZZMENSANENSEE

# IEMBEAEFFCRERBEERFCITERS

HHHHHHH TR R R R R R R R R R R R R R
HHHHHHHHH TR

import talib

# KBS SH T4

g_params['pl] =5 # 5EEHA
g_params['p2] = 15 # KEH
g_params['dot] = 1 # REE AL

codel = 'ZCE|F[TA|005'



code2 = 'ZCE|F[TA|009'
code = 'ZCE|S|[TA|005]009"
spd = 'SPDJs|TA|005]009'

HUHHAHH R R R R R R R R R R
HEHH R R
# BEFFEIRE
# FH Buy. Sell BRETER, virtual 3152ZEX True
# AARBTENSR, BRI virtual BX True, SEBFBYER virtual BX False
HUHHAHH R R R R R R R R R R
HEHH R R
def spd_buy_postion(virtual):
if virtual:
return BuyPosition(code)
else:
b = A_BuyPosition(codel)
s = A_SellPosition(code?)
return min(b, s)

def spd_sell_postion(virtual):
if virtual:
return SellPosition(code)
else:
s = A_SellPosition(codel)
b = A_BuyPosition(code?2)
return min(s, b)

HHHHHHH AR AT R R R R R R
HHHHHHH R
# REEFIRIETRIMTIZRE—K
def initialize(context):
SetBarlnterval(spd, 'M', 1, 2000)
SetBarlnterval(code, 'M', 1, 2000)
SetOrderWay(2)

# RESML A B4R A N E S ITIZREL
def handle_data(context):
# AEMAESANTEREERY
if context.contractNo() != spd:
return
if CurrentBar() < g_params['p2'7:
return

_Close = Close(spd, 'M', 1)



mal = talib.MA(_Close, g_params['p1'])[-1]
ma?2 = talib.MA(_Close, g_params['p2'])[-1]
dot = g_params['dot'] * PriceTick(codel)

his = context.strategyStatus() == "H’

if mal - ma2 > dot and spd_buy_postion(his) == 0:
A_SendOrder(Enum_Buy(), Enum_Entry(), 1, _Close[-1], code)
spos = spd_sell_postion(his)
if spos > O:

A_SendOrder(Enum_Buy(), Enum_Exit(), spos, _Close[-1], code)

elif ma2 - mal > dot and spd_sell_postion(his) == O:
A_SendOrder(Enum_Sell(), Enum_Entry(), 1, _Close[-1], code)
bpos = spd_buy_postion(his)
if bpos > 0:

PlotNumeric('mal’, mal, RGB_Red())
PlotNumeric('ma2’, ma2, RGB_Blue())
PlotNumeric(‘fit’, NetProfit() - TradeCost(), RGB_Purple(), False)

A_SendOrder(Enum_Sell(), Enum_Exit(), bpos, _Close[-1], code)
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