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package strategy:;

import java.util.*;

public class TestStrategy extends Strategyt

private Random random;
private int Avel=0;
private int Ave2=0;
private int Ave3=0;
private int counter=10;

private int maxPosition = 300;



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();

setOrderBuySell(order, futurePrices, spotPrices,

pos);
setOrderQuant(order, spotPrices, futurePrices, pos);
setOrderPrice(order, futurePrices, spotPrices);
setMaxPosition(order, futurePrices, pos) ;
setMessage(order);
return order;
}
public void setOrderBuySell(Order order, int[] futurePrices,int[lspotPrices, int
pos) 1

Avel=(spotPrices[119]+spotPrices[118])/2 ;

int tmp =0;

for(int i=0; i<counter; i++){

tmp+=spotPrices[110+il;



}

Ave2=tmp/counter;

Ave3=(futurePrices[59]+futurePrices[58]+futurePrices[57])/3 ;

if (Avel > Ave2&&(Avel-spotPrices[119])<0)  {
order.buysell =1 ;

} else if (Ave3 > Avel && Ave3 > Ave2)t
order.buysell =1 ;

} else if (Avel < Ave2&&(Avel-spotPrices[119])>0)1
order.buysell =2 ;

} else if (Ave3 < Avel && Ave3 < Ave2)t
order.buysell =2 ;

telse {
order.buysell=0 ;

public void setOrderQuant(Order order,int[] spotPrices, int[] futurePrices,

int pos) {

if (Avel > Ave2&&(Avel-spotPrices[119])<0)  {
order.quant = 100 ;



} else if (Ave3 > Avel && Ave3 > Ave2){
order.quant = 100 ;

} else if (Avel < Ave2&&(Avel-spotPrices[119])>0)1
order.quant = 200 ;

} else if (Ave3 < Avel && Ave3 < Ave2)!
order.quant = 200 ;

public void setOrderPrice(Order order, int[] futurePrices, intl]
spotPrices) {
int sasine =
(spotPrices[119]+spotPrices[118]+futurePrices[59]+futurePrices[58])/4 ;

order.price = sasine ;

public void setMaxPosition(Order order, int[] futurePrices, int pos){
if( order.buysell == Order.BUY ) {
if( pos > maxPosition ) {
order.buysell = Order. NONE ;
}
} else if (order.buysell == Order.SELL) {
if( pos < -maxPosition ) {
order.buysell = Order. NONE ;



public Order setMessage(Order order){

message(
Order.buySellToString(order.buysell)+
" price ="+ order.price +
"volume =" + order.quant +
"(Avel =" +Avel +
u)n
);

return order;

}
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setMessage(order);
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int tmp =0;

for(int i=0; i<counter; i++){
tmp+=spotPrices[110+il;

}

Ave2=tmp/counter;
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if (Avel > Ave2&&(Avel-spotPrices[119])<0)  {



order.buysell =1 ;
} else if (Ave3 > Avel && Ave3 > Ave2)t
order.buysell =1 ;
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message(

Order.buySellToString(order.buysell)+
" price ="+ order.price +
"volume =" + order.quant +
"(Avel =" +Avel +
u)n
);

return order;
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