如何编写策略
策略算法具体描述了进行量化交易的信号生成条件和订单委托方法，是进行量化研究和量化交易的基础。
每个策略都是一个python类，策略的参数和状态变量就是这个策略类的类成员。
· 策略参数和状态变量
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策略的参数由策略类的paramList变量定义，策略变量由策略类的varList变量定义。
每一个策略参数都可以动态修改，每一个策略变量都会根据策略的运行，动态改变
· 策略主体
策略的主体框架由onTick，onBar，onOrder和onTrade四个成员函数实现。
onTick：
[image: ]
行情接口每收到一次相应合约的行情信息，都会调用策略的onTick函数。你可以根据收到的行情，在onTick函数中计算相应的买入卖出信号。
Tick数据结构如下：
[image: C:\Users\weibb\AppData\Local\Temp\1510818615(1).png]





onBar：
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每次onTick函数被调用以后，您可以根据自己的时间要求，每N个时间周期调用一次onBar函数，进行K线处理。
K线结构如下：
[bookmark: _GoBack][image: ]
onOrder：
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策略每次下单委托后，这个函数都会收到委托回报。您可以根据委托回报进行撤单，追单等操作。
onTrade：
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策略每次下单成交后，这个函数都会收到成交回报。您可以根据成交回报计算你的持仓成本和仓位。
· 发单函数
策略发单可以通过short，buy，cover，sell函数实现，这四个函数定义如下：
## 卖出开仓函数
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## 买入开仓函数
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## 买入平仓函数
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## 卖出平仓函数
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目前，调用这些函数都会对策略的vtSymbol变量中保存的合约发单。
策略的模板中还支持FAK和FOK报单，对应的函数分别为：short_fak，buy_fak，cover_fak，sell_fak和short_fok，buy_fok，cover_fok，sell_fok
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class ViTickpata(vtgaseData):

TSRS

it_(self)
onstructor™

super(VtTicknata, self)._init_()

# faBiR%

self.symbol - EMPTY_STRING
self.exchange - EMPTY_STRING
Self.vtsymbol - EMPTY_STRING

# FRER

self.lastPrice - EMPTY_FLOAT
self.lastvolume - EMPTY_INT
self.volume - EMPTY_INT
self.openInterest - EMPTY_INT
self.tine - EMPTY_STRING
self.date - EMPTY_STRING
self.datetine - None

* BT
self.openPrice - EMPTY_FLOAT
self.highPrice - EMPTY_FLOAT

self.lowPrice - EMPTY_FLOAT

self.preclosePrice - EMPTY_FLOAT

self.upperLinit - EMPTY_FLOAT
self.lowerLinit - EMPTY_FLOAT

self.turnover - EMPTY_FLOAT

* AETH

self.bidPricel - EMPTY_FLOAT
self.bidPrice2 - EMPTY_FLOAT
self.bidPrice3 - EMPTY_FLOAT
self.bidPrices - EMPTY_FLOAT
self.bidPrices - EMPTY_FLOAT
self.askPricel - EMPTY_FLOAT
self.askPrice2 - EMPTY_FLOAT
self.askPrice3 - EMPTY_FLOAT
self.askPrices - EMPTY_FLOAT
self.askPrices - EMPTY_FLOAT

self.bidvolume1 - EMPTY_INT
self.bidvolume2 - EMPTY_INT
self.bidvolume3 - EMPTY_INT
self.bidvolumed - EMPTY_INT
self.bidvolumeS - EMPTY_INT
self.askvolumel - EMPTY_INT
self.askvolume2 - EMPTY_INT
EMPTY_INT
self.askvolumes - ENPTY_INT
self.askvolumeS - EMPTY INT
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c;ef onBar(self, bar):
""" BIBardEiE (LA AP SARSEI) "

self.closeArray[0:self.bufferSize 1] - self.closeArray[1:self.bufferSize]
self.highArray[0:self.bufferSize 1] - self.highArray[1:self.bufferSize]
self.lowArray[0:self.bufferSize-1] - self.lowArray[1:self.bufferSize]

self.closeArray[-1] - bar.close
self.highArray[-1] - bar.high
self.lowArray[-1] - bar.low

self.bufferCount += 1
if self.bufferCount < self.bufferSize:
return

# HEIEITRSE
self.atrValue - talib.ATR(self.highArray,

self.lowArray,

self.closeArray,

self.atrlength)[-1]
self.atrArray[0:self.bufferSize 1] - self.atrArray[1:self.bufferSize]
self.atrArray[-1] - self.atrValue

self.atrCount += 1
if self.atrCount < self.bufferSize:
return
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class VtBarData(VtBaseData):
Ryt

#
def __init_ (self):
"""Constructor"""
super(VtBarData, self). init_ ()

self.vtSymbol - EMPTY_STRING
self.symbol - EMPTY_STRING
self.exchange - EMPTY_STRING

self.open - EMPTY_FLOAT # OHLC
self.high - EMPTY_FLOAT

self.low - EMPTY_FLOAT

self.close - EMPTY_FLOAT

self.date - EMPTY_STRING #b

self.time - EMPTY_STRING #

self.datetime - None # pythonfJdatetimef
self.volume - EMPTY_INT #

self.openInterest - EMPTY_INT #
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;ef onOrder(self, order):
" BISERWIEE (LABEAPSEESIID "
r(order)

=T Ll Z8ZonOrder

None and order.offset == u'FF" and order.status - u' B :
self.output(u' FEEME")
self.output(u' ')
self.onOrderCancel(order)
if order !- None and order.offset and order.status -- u' EH#I# " :

self.output(u' FEERE")

self.output(u’ ')

self.onOrderCancel(order)

elif order != None and order.offset == u'¥F4 ' and order.status —- u' 2 :
self.output(u' F4&ERE")

self.output(u’ ")

self.onOrderCancel(order)
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def onTrade(self, trade):
super(AtrRsiStrategy, self).onTrade(trade)
volume - trade.volume
price - trade.price
if trade !- None and trade.direction —= u'Z" and trade.offset —- u'FF&":
self.output(trade.tradeTime
+u' &#|" + str(trade.vtSymbol)
+u' | RFFRZ| " + str(price)
+u"|F#|" + str(trade.volume))
self.output(u' ')
elif trade != None and trade.direction == u'#®" and trade.offset — u'F&":
self.output(trade.tradeTime
+u' &#|" + str(trade.vtSymbol)
+u' | XFPRIZ|" + str(price)
+u'|FE| " + str(trade.volume))
self.output(u’ ")
elif trade != None and trade.direction == u'®" and trade.offset —- u'F4":
self.orderType - u' LF4"
self.output(trade.tradeTime
+u' &#£]| " +str(trade.vtSymbol)
+u' | X PSRRI + str(price)
+u'|F8|" + str(trade.volume))
self.output(u’ ')
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def short(self, price, volume, stop-
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def buy(self, price, volume, stop=False):
e A




image11.png
def cover(self, price, volume, stop-|
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def sell(self, price, volume, stop-False):
e i
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class AtrRsiStrategy(CtaTemplatel):
" A ATRAIRS IR IR — I S R B SREE ™
className - ‘AtrRsiStrategy’

author = u'FPythonf1Z2 5 & *

atrlength - 22
atrMalength - 10
rsilength - 5
rsiEntry - 16
trailingPercent - 0.8
nMin = 1

volume - 1
backtesting - False
initDays - 3

4 A W W W I W W

# 3
bar = None
barMinute - EMPTY_INT

longStop - EMPTY_FLOAT
shortStop - EMPTY_FLOAT
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# BHTIR, RETSHNER

paramList - [‘name’,
*className®,
*vtSymbol®,
‘atrlength’,
‘atrMalength’,
‘rsilength’,
‘rsifntry’,
‘nMin’,
*volume®,
‘backtesting’,
‘trailingPercent’]

# ZEFIR, RETEENEHR

varlist = [‘inited’,
“trading’,
‘pos’,
‘barMinute’,
‘atrValue®,
‘atrMa’,
‘rsiValue’,
“rsiBuy’,
‘rsiSell’]
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def onTick(self, tick):
"B ETICKIEE CLZE AP SRS "
if tick.datetime.hour >= 15 and tick.datetime.hour <= 20:
return
if tick.datetime.hour >= 1 and tick.datetime.hour <= 8:
return

tickMinute - tick.datetime.minute

if not self.bar or tickMinute/self.nMin !- self.barMinute/self.nMin:
it self.pos > @ and not self.lock and tick.bidPricel <= self.longStop:
self.sell(tick.lowerlimit, self.pos)
21if self.pos < @ and not self.lock and tick.askPricel >- self.shortStop:
self.cover(tick.upperLimit, -self.pos)
if self.bar:
self.onBar(self.bar)




