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Psychological Line
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package strategy;

import java.util.*;
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/**

*Fluctal Psychological Line (Psychological Strategy)
*@author Shigeto Kobayashi (Chuo University)
*/

public class TestStrategy extends Strategy {
private Random random;
private final int widthOfprice = 100;
private final int maxQuant = 60;
private final int minQuant = 10;
private final int maxPosition = 300;
private final int nominalPrice = 3000;
private final double edge = 0.2;

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();
int latestSpotPrice = spotPrices[119];

int latestFuturePrice = futurePrices[59];

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

}

int UpPriceSum = 0;

int DownPriceSum = O;

for (int i=0; i < 12; i++) {
if ((futurePrices[i+47] - futurePrices[i+48]) > 0) {
UpPriceSum += Math.abs(futurePrices[i+47] - futurePrices[i+48]);
}else {
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DownPriceSum += Math.abs(futurePrices[i+47] - futurePrices[i+48]);

}
double PL = (double)(DownPriceSum) / (double)(DownPriceSum + UpPriceSum);

if (PL < edge) {
order.buysell = Order.BUY;
}else if (PL > 1.0 - edge) {
order.buysell = Order.SELL,;
}else {
order.buysell = Order.NONE;

return order;

if (order.buysell == Order.BUY) {
if (pos > maxPosition) {
order.buysell = Order.NONE;
return order;
}
} else if (order.buysell == Order.SELL) {
if (pos < - maxPosition) {
order.buysell = Order.NONE;

return order;

while (true) {
order.price = latestFuturePrice + (int)(widthOfprice * random.nextGaussian());
if (order.price > 0)
break;
}
order.quant = minQuant + random.nextint(maxQuant - minQuant + 1);

return order;
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U-Mart

null

import java.util.*;

import java.io.*;

[
* U-Mart
*  memberl result.log Ccsv
*
* @author Shigeto Kobayashi
*/

public class OrderReader {

private static final int DAY = 60;

public static String[] order = new String[DAY * 4 * 90];
public static String orderLine;

public static int count = 0;

public static int endIndex = 0;

public static void main (String[] args) {
/Iresult.log
try {
BufferedReader readOrder = new BufferedReader(new FileReader("result.log"));
while ((orderLine = readOrder.readLine()) '= null) {
StringTokenizer tk = new StringTokenizer(orderLine," ");
endIndex = tk.countTokens();
for (int i = 0; i < endIndex; i++) {
try {
if (orderLine.startsWith("OrderID") == true) {
order[count] = tk.nextToken();

count++;

}

} catch(NoSuchElementException e0) {
System.out.printin("No Token");
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}

readOrder.close();
} catch(FileNotFoundException el) {
System.out.printin("No file");
} catch(IOException e2){
System.out.printin("Can not Open");

try {
FileWriter writeOrder = new FileWriter("OrderList.csv");

I 7

writeOrder.write("Day, Transaction,Sell/Buy,LimitPrice,Volume,

RemainingVolume,ContractedVolume¥n");

for (inti=0;i < (DAY *4*3); i++) {
writeOrder.write(order[5 + (22 * )] + ",");
writeOrder.write(order[7 + (22 * )] +",");
writeOrder.write(order[11 + (22 * )] + "
writeOrder.write(order[13 + (22 * )] + "'
writeOrder.write(order[15 + (22 * i)] +","
writeOrder.write(order[17 + (22 * )] + "'
writeOrder.write(order[19 + (22 * i)] + "¥n");

}

writeOrder.close();

} catch(FileNotFoundException el){

)

);
)
)

System.out.printin("No file");
} catch(IOException e2){
System.out.printin("Can not Open");

}
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	U-Martがはきだしてくれる大量の情報をいかにして分析していくのかという道具が簡単であるが完成した。私はここが到達点であるとは思っていない。個々のエージ�

