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JumpStrategy_A
package strategy:;

import java.util.StringTokenizer;

import server.UMartTime;

import strategy.data.Order;

import strategy.data.UDayFuturePricesAndVolume;
import strategy.data.UDaySpotPricesAndVolume;
import strategy.data.UExecution;

import strategy.data.UOrderPriceAndVolume;
import strategy.data.UServerInfo;

import strategy.data.UTimeAndSales;

import strategy.data.UUnContractOrder;

public class JumpStrategy_ A extends UStrategy {

/** Default value of width of price on order */

public static final int DEFAULT_WIDTH_OF_PRICE = 5;

[¥* Default value of maximum order quantity */

public static final int DEFAULT_MAX_QUANT = 10;

/¥* Default value of minimum order quantity */

public static final int DEFAULT _MIN_QUANT = 1;

/** Default valued of maximum (long/short) position */

public static final int DEFAULT_MAX_POSITION = 700;

/¥* Default value of price used for the case where no price information from the market is valid */

public static final int DEFAULT _NOMINAL_PRICE = 500;

/** Width of the price on order */

private int fWidthOfPrice = DEFAULT _WIDTH_OF_PRICE;
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/¥* Maximum order quantity */

private int fMaxQuant = DEFAULT_MAX_QUANT;

/¥* Minimum order quantity */

private int fMinQuant = DEFAULT_MIN_QUANT;

/** Maximum (long/short) position */

private int fMaxPosition = DEFAULT_MAX_POSITION;

/** Price used for the case where no price information from the market is valid */

private int fNominalPrice = DEFAULT _NOMINAL_PRICE;

[k
*ARTY T a U 0 LLF ORFO BT 700 8 O pATE WS A I
¥R a N1 EOE EIFRY ELEHT
RV a UNBHOBAEu LT AROBEY 2 —k
* RV a OIS A
*

* @param param
*/
public JumpStrategy_A(int param) {

super(param);

public void action(int[] spotPrices,int[] futurePrices,intl] futureVolume,int position,long cash,
UTimeAndSales(] timeAndSale,UDayFuturePricesAndVolumell dayFuturePAV,
UDaySpotPricesAndVolume(] daySpotPAV,UMartTime
umartTime,UUnContractOrder[] unContractOrders,
UExecution[] execution,UServerInfo serverInfo,UOrderPriceAndVolumell
buyOrderList,
UOrderPriceAndVolumel] sellOrderList) {
Order order =
getOrder(spotPrices,futurePrices,position,cash,serverInfo,buyOrderList,sellOrderList);

orderRequest(order);
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public Order getOrder(int[] spotPrices,int[] futurePrices,int pos,long money,UServerInfo serverInfo,
UOrderPriceAndVolume[] buyOrderList,UOrderPriceAndVolumel]
sellOrderList) {
int bitAndAskedPriceUnit = (int) serverInfo.getBitAndAskedPricesUnit();

Order order = new Order();

DK E S

int pricel = futurePrices[0]; //
1 I D—DHTOKEME

=
int price2 = futurePrices[1]; /&
if(pricel > 0 && price2 > 0) {
if(pos < 1) {
order.buysell = Order.BUY; ///RT L 2 > 0 LLF
} else if(pos > 0) {
order.buysell = Order.SELL; /RS 3 > 1L E

[¥*RT L 3 R
if(order.buysell == Order.BUY) {
if(pos > 0) {
order.buysell = Order.NONE;
return order;
}
} else if(order.buysell == Order.SELL) {
if(pos < 1) {
order.buysell = Order. NONE;

return order;

int prevPrice = getLatestPrice(futurePrices);
if(prevPrice == -1) {

prevPrice = getLatestPrice(spotPrices); // use spot price instead
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if(prevPrice == -1) {
prevPrice = fNominalPrice; / use nominal value instead
}
if(order.buysell == order.SELL) {
for(int i = 05i < buyOrderList.lengthsi++) {
long buyVol = buyOrderList[i].getVolume();
long price = buyOrderList[il.getPrice();
if(buyVol > 0 && price > 0) {
order.price = (int) price; //KFEH> B 72 O THHLERIZ N S 72\
order.quant = 1;//super.getRandomInteger((int)buyVol) + fMinQuant;
/5% B ORI 700 DESTE T */

return order;

H
} else if(order.buysell == order.BUY) {
for(int i = 0;i < sellOrderList.length;i++) {
long sellVol = sellOrderList[i].getVolume();
long price = sellOrderList[il.getPrice();
if(sellVol > 0 && price > 0) {
order.price = 0;//(int) price; //5<BELD> B 72 O THFHULER T 5 720
order.quant = 700;/super.getRandomInteger((int)sellVol) + fMinQuant;
[¥% 520 QKT 1 DA T */

return order;

¥
order.buysell = Order.NONE;

return order;

/* (non-Javadoc)
* @see strategy.UBaseStrategy#setParameters(java.lang.String[])
*/
public void setParameters(Stringl] args) {
super.setParameters(args);

for(int i = 0si < args.length;++i) {
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StringTokenizer st = new StringTokenizer(argslil,"=");
String key = st.nextToken();
String value = st.nextToken();
/I System.err.println(key + "=" + value);
if(key.equals("WidthOfPrice")) {
fWidthOfPrice = Integer.parselnt(value);
} else if(key.equals("MinQuant")) {
fMinQuant = Integer.parseInt(value);
} else if(key.equals("MaxQuant")) {
fMaxQuant = Integer.parselnt(value);
} else if(key.equals("MaxPosition")) {
fMaxPosition = Integer.parselnt(value);
}else {
System.err.println("Unknown parameter:" + key + " in RandomStrategy.setParameters");

System.exit(5);
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JumpStrategy B
package strategy:;

import java.util.StringTokenizer;

import server.UMartTime;

import strategy.data.Order;

import strategy.data.UDayFuturePricesAndVolume;
import strategy.data.UDaySpotPricesAndVolume;
import strategy.data.UExecution;

import strategy.data.UOrderPriceAndVolume;
import strategy.data.UServerInfo;

import strategy.data.UTimeAndSales;

import strategy.data.UUnContractOrder;

public class JumpStrategy_B extends UStrategy 1

/¥* Default value of width of price on order */

public static final int DEFAULT_WIDTH_OF_PRICE = 5;

/¥* Default value of maximum order quantity */

public static final int DEFAULT_MAX_QUANT = 10;

/¥* Default value of minimum order quantity */

public static final int DEFAULT _MIN_QUANT = 1;

/** Default valued of maximum (long/short) position */

public static final int DEFAULT_MAX_POSITION = 300;

/¥* Default value of price used for the case where no price information from the market is valid */

public static final int DEFAULT _NOMINAL_PRICE = 500;

/** Width of the price on order */
private int fWidthOfPrice = DEFAULT _WIDTH_OF_PRICE;

[¥* Maximum order quantity */
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private int fMaxQuant = DEFAULT_MAX_QUANT;

/¥* Minimum order quantity */

private int fMinQuant = DEFAULT_MIN_QUANT;

/** Maximum (long/short) position */

private int fMaxPosition = DEFAULT_MAX_POSITION;

/** Price used for the case where no price information from the market is valid */

private int fNominalPrice = DEFAULT_NOMINAL_PRICE;

[k
* DR YT a 3 2500 BLTF ORFICEATE W EXZ T GEV ORY Y a VTR TRIND)
* ESCEE O E F 1AL TrendStrategy (2T 5
*EVECEE Y AR Y 3 A8 2500 A TREE T OE D ESUTES)

* RV a CORRE R
*
* @param param
*/
public JumpStrategy_B(int param) {

super(param);

public void action(int[] spotPrices,int[] futurePrices,int[] futureVolume,int position,long cash,

UTimeAndSales[] timeAndSale,UDayFuturePricesAndVolume[]l dayFuturePAYV,
UDaySpotPricesAndVolume(] daySpotPAV,UMartTime

umartTime,UUnContractOrder[] unContractOrders,
UExecution[] execution,UServerInfo serverInfo,UOrderPriceAndVolumell

buyOrderList,
UOrderPriceAndVolumel] sellOrderList) {

Order order =
getOrder(spotPrices,futurePrices,position,cash,serverInfo, buyOrderList,sellOrderList);

orderRequest(order);

public Order getOrder(int[] spotPrices,int[] futurePrices,int pos,long money,UServerInfo serverInfo,
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UOrderPriceAndVolume[] buyOrderList,UOrderPriceAndVolumel]

sellOrderList) {

int bitAndAskedPriceUnit = (int) serverInfo.getBitAndAskedPricesUnit();

Order order = new Order();

int pricel = futurePrices[0]; //[ET D # E ik
)

int price2 = futurePrices[1]; /BT D — DRI DKIE ik
if(pricel > 0 && price2 > 0) {
if(pos > -2500) {
order.buysell = Order.SELL; /AR a > 0 LL'F
} else if(pos < -2501) {

order.buysell = Order.NONE; ///R¥ v 3 > 1 UL E

[¥*RT L 3 R
if(order.buysell == Order.SELL) {
if(pos < 0) {
order.buysell = Order.NONE;
return order;
)
} else if(order.buysell == Order.BUY) {
order.buysell = Order. NONE;

return order;

int prevPrice = getLatestPrice(futurePrices);
if(prevPrice == -1) {
prevPrice = getLatestPrice(spotPrices); // use spot price instead
H
if(prevPrice == -1) {

prevPrice = fNominalPrice; / use nominal value instead
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if(order.buysell == order.SELL) {
for(int i = 05i < buyOrderList.lengthsi++) {
long buyVol = buyOrderList[i].getVolume();
long price = buyOrderList[i].getPrice();
if(buyVol > 0 && price > 0) {
order.price = 0;//(int) price; //KUBLD> D 72 O CHFEULERIT N 720
order.quant = super.getRandomInteger((int)buyVol) + fMinQuant;

return order;

}
} else if(order.buysell == order.BUY) {
for(int i = 0si < sellOrderList.lengthsi++) {
long sellVol = sellOrderList[il.getVolume();
long price = sellOrderList[i].getPrice();
if(sellVol > 0 && price > 0) {
order.price = (int) price; //&HELD> 5 72 O THFEALER TN 5 720
order.quant = super.getRandomInteger((int)sellVol) + fMinQuant;

return order;

b
order.buysell = Order.NONE;

return order;

}

/* (non-Javadoc)
* @see strategy.UBaseStrategy#setParameters(java.lang.String[])
*/
public void setParameters(Stringl] args) {
super.setParameters(args);
for(int i = 0i < args.length;++i) {
StringTokenizer st = new StringTokenizer(argslil,"=");
String key = st.nextToken();
String value = st.nextToken();
/I System.err.println(key + "=" + value);

if(key.equals("WidthOfPrice")) {
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fWidthOfPrice = Integer.parselnt(value);
} else if(key.equals("MinQuant")) {
fMinQuant = Integer.parseInt(value);
} else if(key.equals("MaxQuant")) {
fMaxQuant = Integer.parselnt(value);
} else if(key.equals("MaxPosition")) {
fMaxPosition = Integer.parselnt(value);
}else {
System.err.println("Unknown parameter:" + key + " in RandomStrategy.setParameters");

System.exit(5);
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