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(1) teststrategy

package strategy:;

import java.util.*;

public class TestStrategy extends Strategy{

private Random random;
private int shortAvel=0;
private int shortAve2=0;
private int longAvel1=0;
private int longAve2=0;

private int maxPosition = 400;

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,intl]

spotPrices, int pos) {

shortAvel=(spotPrices[119]+spotPrices[118]+spotPrices[117]+spotPrices[116]+spotPr
ices[115])/5 ;

shortAve2=(spotPrices[118]+spotPrices[117]+spotPrices[116]+spotPrices[115]+spotPr
ices[114])/5 ;

longAvel=(spotPrices[119]+spotPrices[118]+spotPrices[117]+spotPrices[116]+spotPri
ces[115]+spotPrices[114]+spotPrices[113]+spotPrices[112]+spotPrices[111]+spotPrice
s[110]+spotPrices[109]+spotPrices[108]+spotPrices[107]+spotPrices[106]+spotPrices|
105]+spotPrices[104]+spotPrices[103]+spotPrices[102]+spotPrices[101]+spotPrices[1
00]1)/20 ;

{

longAve2=(spotPrices[118]+spotPrices[117]+spotPrices[116]+spotPrices[115]+spotPri
ces[114]+spotPrices[113]+spotPrices[112]+spotPrices[111]+spotPrices[110]+spotPrice
s[109]+spotPrices[108]+spotPrices[107]+spotPrices[106]+spotPrices[105]+spotPrices[
104]+spotPrices[103]+spotPrices[102]+spotPrices[101]+spotPrices[100]+spotPrices[9
91)/20 ;

{

if (shortAve2 < longAve2&& shortAvel > longAvel) {
order.buysell =1 ;

} else if ( spotPrices[118] < longAve2 && spotPrices[119] > longAvel)!
order.buysell =1 ;

} else if (shortAve2 > longAve2 && shortAvel < longAvel){



order.buysell =2 ;
} else if (spotPrices[118] > longAve2 && spotPrices[119] < longAvel){
order.buysell =2 ;

telse {
order.buysell=0 ;
i

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

int pos) {

if (shortAve2 < longAve2&& shortAvel > longAvel) {
order.quant = 200 ;

} else if (spotPrices[118] < longAve2 && spotPrices[119] > longAvel){
order.quant = 100 ;

} else if (shortAve2 > longAve2 && shortAvel < longAvel){
order.quant = 200 ;

} else if (spotPrices[118] < longAve2 && spotPrices[119] < longAvel){
order.quant = 100 ;

}

!

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 +
"(shortAvel =" +shortAvel +
n)n
);

return order;

(2) teststrategy D

VTN EIRfiiS
shortAvel=(spotPrices[119]+spotPrices[118]+spotPrices[117]+spotPrices[116]+spotPrice



s[115))/5 ;

shortAve2=(spotPrices[118]+spotPrices[117]+spotPrices[116]+spotPrices[115]+spotPr
ices[114])/5 ;

longAvel=(spotPrices[119]+spotPrices[118]+spotPrices[117]+spotPrices[116]+spotPri
ces[115]+spotPrices[114]+spotPrices[113]+spotPrices[112]+spotPrices[111]+spotPrice
s[110]+spotPrices[109]+spotPrices[108]+spotPrices[107]+spotPrices[106]+spotPrices|
105]+spotPrices[104]+spotPrices[103]+spotPrices[102]+spotPrices[101]+spotPrices[1
001)/20 ;

longAve2=(spotPrices[118]+spotPrices[117]+spotPrices[116]+spotPrices[115]+spotPri
ces[114]+spotPrices[113]+spotPrices[112]+spotPrices[111]+spotPrices[110]+spotPrice
s[109]+spotPrices[108]+spotPrices[107]+spotPrices[106]+spotPrices[105]+spotPrices[
104]+spotPrices[103]+spotPrices[102]+spotPrices[101]+spotPrices[100]+spotPrices[9
91)/20 ;

shortAvel : EITOEHIMR (5 HH) OB#EFHE

shortAve2 : [HiT X ¥ 1 DROEHIKR OB B

longAvel : EZLORHIF (20 HH) OBEIELE

longAve2 : EIT XV 1 OFiOEHFROBEN F-E
/158 B I =G

if (shortAve2 < longAve2&& shortAvel > longAvel) {
order.buysell =1 ;
} else if ( spotPrices[118] < longAve2 && spotPrices[119] > longAvel)!
order.buysell =1 ;

} else if (shortAve2 > longAve2 && shortAvel < longAvel){
order.buysell =2 ;

} else if (spotPrices[118] > longAve2 && spotPrices[119] < longAvel){
order.buysell =2 ;

telse 1



order.buysell=0 ;
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if (shortAve2 < longAve2&& shortAvel > longAvel) {
order.quant = 200 ;
} else if (spotPrices[118] < longAve2 && spotPrices[119] > longAve1){
order.quant = 100 ;
} else if (shortAve2 > longAve2 && shortAvel < longAvel)t
order.quant = 200 ;
} else if (spotPrices[118] > longAve2 && spotPrices[119] < longAvel){
order.quant = 100 ;

EHUWHE 1 oEE 200
HUWEr20EE 100
FEVHW1IDEEX 200
FVHWr2DEE 100

A A RS
int sasine =
(spotPrices[119]+spotPrices[118]+futurePrices[59]+futurePrices[58])/4 ;

order.price = sasine
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