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TestStrategy.java

package strategy;

import java.util.*;

/**

*Shinjo Strategy

* author Takuya Shinjo & Hiroyuki Kudo(Chuo University)
*/

public class TestStrategy extends Strategy {

//
private Random random;
private final int widthOfPrice=60;
private final int maxQuant=50;
private final int minQuant=10;
private final int nominalPrice=3000;
private boolean isOrder = fales;

//
public TestStrategy(int seed)

random = new Random(seed);

public Order getOrder(int[] spotPrice, int[] futurePrice, int pos,
long money, int restDay)



Order order = new Order();
//
int prevPrice = getLatestPrice( futurePrice );
if ( prevPrice == -1)
prevPrice = getLatestPrice( spotPrice );
if ( prevPrice == -1)
prevPrice = nominalPrice;
int latestSpotPrice = spotPrices[119];
int latestFuturPrice = futurePrices[59];
//
if ((latestSpotPrice <= 0) || (latestFuturPrice <0)) {
order.buysell = Order.NONE;
return order;
//

if(latestFuturePrice > latestSpotPrice) {
order.buysell = order,SELL;
System.out.printin(l);

} else if(latestFuturePrice < latestSpotPrice)
order.buysell = order,BUY;
System.out.println(2);

} else {
order.buysell = order.NONE;
System.out.printIn(3);

¥
/7

while (true) {

order.price = prevPrice + (int) (widthOfPrice *
random.nextGaussian() );

if ( order.price > 0 ) break;
}

order.quant = minQuant + random.nextInt (maxQuant - minQuant + 1);

it (isOrder)
order.buysell = Order.NONE;
} else {
if (money >= 1200000000) {



if (pos >0) {
order.buysell = Order.SELL;
order.price = 0;
order.quant = pos;

} else {
order.buysell = Order.BUY;
order.price = integer.MAX VALUE;
order.quant = Math.abs(pos);

}

isOrder = true;

} else if(money <=800000000 {
order.buysell = Order.SELL;
order.price = 0;
order.quant = 1000;

}

return order;
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//
private Random random;
private final int widthOfPrice=60;
private final int maxQuant=50;
private final int minQuant=10;
private final int nominalPrice=3000;
private boolean isOrder = fales;

60
50
10
3000
//
public TestStrategy(int seed)
random = new Random(seed);
}

public Order getOrder(int[] spotPrice, int[] futurePrice, int pos,
long money, int restDay)

Order order = new Order();

spotPrices[] 120
futurePrices 60
pos

money

restDay
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//
int prevPrice = getLatestPrice( futurePrice );
if ( prevPrice == -1)
prevPrice = getLatestPrice( spotPrice );
if ( prevPrice == -1)
prevPrice = nominalPrice;
int latestSpotPrice = spotPrice[119];
int latestFuturPrice = futurePrice[59];

spotPrice spotPrices[119] spotPrices[0]

futurPrice futurPrices[59] futurPrices[0]
-1

//

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

0 -1

//

if(latestFuturePrice > latestSpotPrice) {
order.buysell = order,SELL;
System.out.printin(l);

} else if(latestFuturePrice < latestSpotPrice)
order.buysell = order,BUY;
System.out.printin(2);

} else {
order.buysell = order.NONE;
System.out.printIn(3);
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//
while (true) {
order.price = prevPrice + (int) (widthOfPrice *
random.nextGaussian() );
if ( order.price > 0 ) break;

order.quant = minQuant + random.nextInt (maxQuant - minQuant + 1);

if (isOrder)
order.buysell = Order.NONE;

} else {
if (money >= 1200000000) {
if (pos >0) {
order.buysell = Order.SELL;
order.price = 0;
order.quant = pos;
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} else {
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order.buysell = Order.BUY;
order.price = integer.MAX VALUE;
Math.abs(pos);

order.quant

isOrder = true;
} else if(money <=800000000 {
order.buysell = Order.SELL;

order.price = 0;
order.quant = 1000;
}
8 2 1000
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MyTrendStrategy
AntiTrendStrategyl
AntiTrendStrategy?2

RandomStrategy
SRandomStrategyl
SRandomStrategy?2
SRandomStrategy3

RsiStrategy

SRsiStrategyl

SRsiStrategy?2

SRsiStrategy3

MovingAverageStrategy
SMovingAverageStrategyl
SMovingAverageStrategy?2
SMovingAverageStrategy3
SFSpreadStrategyl
SFSpreadStrategy?2
DayTradeStrategyl
DayTradeStrategy?2
TO1_Ayaki
TO1 Yamanaka
T02_Abe
TO3 Irie

T04_KitakuboO

T04_Kitakubol

T04_Kitakubo2

TO5_Aiba
Shinjo_

47600000
45860000
42200000
44380000
45220000
46280000
50560000
15400000
13840000
12640000
15320000
4060000
2500000
2900000
3340000
28060000
27480000
48700000
47540000
60240000
8000000
27420000
17000000
74920000
165680000
75340000
10140000
28080000
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-41188000
-97326000
-92611000
-83339000
61601000
103110000
104445000
-77305000
70172000
51640000
48039000
-3022000
-20701000
4045000
3224000
168434000
166942000
-196082000
-164031000
71250000
180040000
-197595000
141005000
-118242000
235814000
-111422000
-100145000
-106752000

-39420000
-100046000
-96511000
-89176000
55704000
98619000
103966000
-79443000
70172000
51055000
47773000
-6370000
-19909000
4507000
3576000
168154000
164624000
-200343000
-171607000
50503000
180040000
-204595000
141370000
-91960000
242036000
-86058000
-100145000
-96516000



MyTrendStrategy
AntiTrendStrategyl
AntiTrendStrategy?2

RandomStrategy
SRandomStrategyl
SRandomStrategy?2
SRandomStrategy3

RsiStrategy

SRsiStrategyl

SRsiStrategy?2
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MovingAverageStrategy
SMovingAverageStrategyl
SMovingAverageStrategy?2
SMovingAverageStrategy3
SFSpreadStrategyl
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DayTradeStrategyl
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TO1l Yamanaka
T02_Abe
TO3_Irie

T04_KitakuboO
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T04_Kitakubo2
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147
152
135
158
158
151
172
56
42
39
41
15

10
79
86
167
176
122

79
116
137
213
135

28

82

1470000
1520000
1350000
1580000
1580000
1510000
1720000
560000
420000
390000
410000
150000
90000
90000
100000
790000
860000
1670000
1760000
1220000
70000
790000
1160000
1370000
2130000
1350000
280000
820000



28080000
820000
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