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4.2

2002 U-Mart 1 1 6
3 3

/* COPYRIGHT 2002 (C) Sho Nakada, Kei Harada, Ko Ishiyma All Right Reserved.
* 2002 U-Mart Project

*/

package strategy;

import java.util.*;

[
* A agent decides its buying or selling subject to stochastic strategy.
*

* @author Sho Nakada, Kei Harada, Ko Ishiyama
*/

public class TestStrategy extends Strategy{

private Random random,;

private final int WIDTH_OF PRICE = 100;
private final int MAX_ QUANT = 50;
private final int MIN_ QUANT = 30;
private final int MAX_POSITION = 300;
private final double EDGE = 0.3;

private final int referenceTerm = 10;

public TestStrategy(int seed) {

random = new Random(seed);

public Order getOrder(int[] spotPrices, int[] futurePrices, int pos, long money, int
restDay){

Order order = new Order();

15



int latestSpotPrice = spotPrices[119];

int latestFuturePrice = futurePrices[59];

if ( (latestSpotPrice <= 0) || (latestFuturePrice < 0) ) {
order.buysell = Order.NONE;

return order;

}

int K1HighestPrice = 0;
int K1LowestPrice = 99999;
for (inti=0;i<24;i++) {
if (futurePrices][i+35] > 0) {

K1HighestPrice = Math.max(K1HighestPrice,
futurePrices[i+35]);
K1lLowestPrice = Math.min(K1LowestPrice,
futurePrices[i+35]);
}
//System.out.printin("K1" + KlHighestPrice + " K1" +
K1lLowestPrice);

int K2HighestPrice = 0;
int K2LowestPrice = 99999;
for (inti=0; i< 24;i++) {
if (futurePrices][i+36] > 0) {

futurePrices[i+36]);

futurePrices[i+36]);

K2LowestPrice);

K2HighestPrice = Math.max(K2HighestPrice,
K2LowestPrice = Math.min(K2LowestPrice,
}
//System.out.printin("K2" + K2HighestPrice + " K2" +
}

int D1HighestPrice = 0;
int D1LowestPrice = 99999;
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for (inti=0;i<40; i++) {
if (futurePrices[i+19] > 0) {

D1HighestPrice = Math.max(D1HighestPrice,
futurePrices[i+19]);
D1LowestPrice = Math.min(D1LowestPrice,
futurePrices[i+19]);
}
//System.out.printin("D1" + D1HighestPrice + ™ D1" +
D1LowestPrice);

int D2HighestPrice = 0;
int D2LowestPrice = 99999,
for (inti =0; i < 40; i++) {
if (futurePrices[i+20] > 0) {

D2HighestPrice = Math.max(D2HighestPrice,
futurePrices[i+20]);
D2LowestPrice = Math.min(D2LowestPrice,
futurePrices[i+20]);
}
//System.out.printin("D2" + D2HighestPrice + " D2L" +
D2LowestPrice);
}
double K1 = (double)(latestFuturePrice -  K2LowestPrice) /
(double)(K2HighestPrice - K2LowestPrice);
double K2 = (double)(latestFuturePrice -  K2LowestPrice) /
(double)(K2HighestPrice - K2LowestPrice);
double D1 = (double)(latestFuturePrice -  DlLowestPrice) /
(double)(D1HighestPrice - D1LowestPrice);
double D2 = (double)(latestFuturePrice -  D2LowestPrice) /

(double)(D2HighestPrice - D2LowestPrice);
//System.out.printin(K1 " + K1);
)

//System.out.printin(K2 " + K2);
//System.out.printin("D1 ** + D1);
//System.out.printin(*"D2 ** + D2);

17



if ((K1>D1) || (K2 <D2) || (1-EDGE <= K2) || (1-EDGE <= D2) ) {
order.buysell = Order.SELL,;
Jelse if ( (K1 < D1) || (K2 > D2) || (EDGE >= K2) || (EDGE >= D2) ) {
order.buysell = Order.BUY;

Jelse {

order.buysell = Order.NONE;

if ( futurePrices[59] > 0 && futurePrices[58] > 0 && futurePrices[57] > 0 ) {

if ( futurePrices[59]
futurePrices[57] ) {

>

futurePrices[58]

order.buysell = Order.BUY;
} else if ( futurePrices[59] < futurePrices[58] && futurePrices[58]

futurePrices[57] ) {

order.buysell = Order.SELL,;
} else if ( futurePrices[59] > futurePrices[58] && futurePrices[58]

futurePrices[57] ) {

order.buysell = Order.BUY;
} else if ( futurePrices[59] < futurePrices[58] && futurePrices[58]

futurePrices[57] ) {

order.buysell = Order.SELL,;

} else {

order.buysell = Order.NONE;

}

} else {

order.buysell = random.nextint(2) + 1;

}

if (order.buysell == Order.BUY) {

if (pos > MAX_POSITION) {

order.buysell = Order.NONE;

return order;
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}
} else if (order.buysell == Order.SELL) {

if (pos < - MAX_POSITION) {
order.buysell = Order.NONE;

return order;

while (true) {

order.price = latestFuturePrice + (int)(WIDTH OF PRICE *
random.nextGaussian());

if (order.price > 0) {

break;

order.quant = MIN_QUANT;
return order;

U-MART2002
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4.4
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URL http://www13.big.or.jp/~akasata/

ULogNavigator Linux Cat U-Mart
HTML ,November 2002
Stochastic Strategyl 2 ,October 2002

U-Mart2002 ,2002
U-Mart2002 ,2002
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