wEb PLOCK i :ﬂ' H.Tfr ﬁg_g B=tock Information Systems Co.,Ltd ™ b

TR PR R E A FH 2R 1)

b SCHRI 22 BE A AR A TR 22 ]

Webstock Information Systems Co., Ltd



a b~ W N
J s P s M P

wEb PLOCK i:ﬁ ﬁj@ b=tock Information Systems Co. ,Ltd B o
e m— .|

I/ D B AT TP AT G IRBTPANZHENG. .....cooeieviveeeeeeeeeeeee ettt 1
ARAETE HE 37 B mCHECKS TG 7
FERME K 2 E AT F8 3T T MULTS TG oo 12
fiFt ke rp K 2R A AR S i Bk ) 1) JE-TRADE_ OTHER. ..o, 15
T B H k2 5 2838 5 1528 ~TRADE. SMOOTHING. ..o, 22

M G R TR AR SHE S HAT BFEIDLE ..o 26



WEb i%m@ stock Information Systems Co. , Ltd .::?r_'.

1. R BBATIE A K932 5 Ik F-PANZHENG

R EHHA, FEATRHHIUEH MR, #R DR IUEGY, Scalipl, HKYETT
K, FAIEIR A RN 2 T, TR AR R 7

JRRAET, ST PN NRERZ S, BTSSR 50, 17
T b 4 KB 70 SO B HEAT S, AR IR AR /N 5 1 3 S50 PR AR 4 0 [

@Al AL(1)

1381F%

K1

P 1 gy, 2T AL E BRI BOR B, e R AT 16 S 280 ORI 405 W& 2



wEb PLOCK i% E‘&fﬁ‘,—{ B=tock Information Systems Co.,Ltd ™ b -

#al: AL(1)
"

Il

yl!

K 2 -

UnfT e e AR R AT T H 2 IR 5y SR BAT AL SRS F) B AT 55
MRS BRF AT IR ML IR G AT, ST 2 A 1 PANZHENG pR %, #
PR F PR AT, s T

PANZHENG W7 2457471 e 17 A 4

e R[] 1 RoR AL, R[] 0 RORA LA,

pEE

AN ERH H KR T AR k 2R B aERE, REEGMOTGEIE, WM AR, Bk ereht
BN BAINERL T .

PANZHENG Bfi % EAK K190 B T VEFE, BATE — T T 5l:

YRR —: Bz

— AN AR, B E B RCR
MAT:=MA(C, 5) ;
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CROSS (MA1, MA2) , BPK;
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MAT:=MA (C, 5) ;

MA2:=MA (C, 10) ;

CROSS (MAT, MA2) &&PANZHENG=0, BK ;

CROSS (MA2, MA1), SP;
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CHECKSIG (SIG, MODE1, TIMEL, MODE2, TIME2, INTERVAL) ; SIG A5 5, MODE1 A5 S #iik 77 2, TIMEL 15 S #iA
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CHECKSIG PR I4m 'S 75
CHECKSIG(BK,’B’,5,”C’,0,3) ;

CHECKSIG(SK,”B’,5,C,0,3) ;

CHECKSIG(SP,” A, 0,°C,5,3);
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CHECKSIG(BP,”A”,0,°C",5,3);

BRI CHECKSTG, 7ESEIUR MBI [, W] DLBE XA [ 45 2 SEBLAS R A5 5 =A%
Jra, LhRAZ 5 HEm (1 LB N R -

FH: i 10, ZH TR k ZGE5EHT N AN, DLORIERE HEme 1, 8 S R AT 1
B TARETT . AT INAZ 5 BeAs
A 2 R A HE 5 LRI R BT, PRUESR T RE 08 S g, e RO A S BUGIE K 1k 45
AN AR A A 2 [H)

PPHEI1412 (SHME enld12)S5359

BR : (SSHAAREETIE MAS 4775200 MALD 47751.00
47E0¢

K 10

Kl 10 ARSI AL Gn T

MA5 ™ "MA (C, 5) ;

MA10™ "MA(C, 10) ;
RSV:=(CLOSE-LLV (LOW, 9)) / (HHV (HIGH, 9) -LLV (LOW, 9) ) %100;
K:=SMA (RSV, 3, 1) ;

D:=SMA (K, 3, 1) ;

EVERY (MA5>MA10, 5) &&CROSSUP (K, D), BK;

EVERY (MA5<MA10, 5) &&CROSSDOWN (K, D), SK;
BARSBK>2&&C<=BKHIGH-10+MINPRICE, SP;
BARSSK>2&&C>=SKLOW+10%MINPRICE, BP;
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CHECKSIG(SP,” A’,0,”C’,0,0); //WE SPESH#HAT AN HIESLRITHR, N#ITE~
CHECKSIG(BP,” A’,0,7C,0,0); //%W&E BPE5#HAT =\ N: BESILEIN®E, A#ITEX
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C>REF(H, 1), BK; /& KT E—#R k eimith, HE2 G
C<BKPRICE-3*MINPRICE, SP;//5# 3 f1b4%
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AUTOFILTER;
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RSV:=(CLOSE-LLV (LOW, 9)) / (HHV (HIGH, 9) -LLV (LOW, 9) ) %100;
K:=SMA (RSV, 3, 1) ;

D:=SMA (K, 3, 1) ;

CROSS (K, D), SK;

CROSS (D, K) , BK;

(0-L>3%(C-0) | | (C-L>3%(0-C) ) ) &&V>REF (V, 1)*1. 5, BP;

(0-1>3%(C-0) | | (C-L>3%(0-C) ) ) &&V>REF (V, 1) *1. 5&&COUNTSIG (BK, 1)=0, BK;
(0-L>3%(C-0) | | (C-L>3%(0-C) ) ) &&V>REF (V, 1)*1. 5, SP;

(0-1>3%(C-0) | | (C-L>3%(0-C) ) ) &&V>REF (V, 1) *1. 5&&COUNTSIG (SK, 1)=0, SK;
AUTOFILTER;

13



itock Information Systems Co. , Ltd o

k=t =2HER Hak Tk

M F 11

iz, A 125
IEai it 26
B8 26

B e i
EEE 500000, 00
B 434060, 00
i A 36
Bt B 7

Bz 3 AR 15
ITEEE 71995, 26
ITEEEE -4.34
BEELE -17.33
ESEEH/SHRED -0.32

Lt el 122460, 03
0 A R i) 2016/01/11 14:45
A0 A R 24, 49%

A0 s A R B iE] 2016/01/11 14:45
MER RS AR 12
MR EROIF=AEE  2016/01/04 09:30 - 2016/01/14 14:45

iR A [l 102960, 00
i ERIATiE 2016/01/12 09:45
R E A B 20, 59%

R A R R 2016/01/12 03:45
INERFRUTS AR e
ISR R OIFEAYER  2016/01/08 13:15 - 2016/01/14 14:45

FRsE 24.49%

Wit R R -17.87

BFEHASIR 57420, 00

BFEEHES -5072. 31

BHE -13.19% -16. 99% 3
FikE s E -437T. 60% -
BiksflsE=E -35. 9%

FEEREE -89, 08%

BitEHlsE -32. 00%

ME 30.77%

BEE S 1943

PEEAAVEEAER 018

$mgﬂjf$iﬂﬁ}ﬁ 1.22 077 4,19
FFlE -B5840, 00 -54860, 00 19020, 00
,l‘—;,%,’rlj TE420. 00 42000, 00 38420, 00
BSR 144360, 00 126960, 00 17400, 00
BRAIESHR 0.54 0.33 2.09
Heaiis 0.00 0.00 -0.00

& 17
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RSV:=(CLOSE-LLV (LOW, 9)) / (HHV (HIGH, 9) -LLV (LOW, 9) ) %100;
K:=SMA (RSV, 3, 1) ;

D:=SMA (K, 3, 1) ;

CROSS (K, D), SK;

CROSS (D, K), BK;

(0-L>3%(C-0) | | (C-L>3%(0—C) ) ) &&V>REF (V, 1) *1. 5, BP;

(0-L>3%(C-0) | | (C-L>3%(0-C) ) ) &&V>REF (V, 1) *1. 5&&COUNTSIG (BK, 1)=0, BK;
(0-L>3% (C-0) | | (C-L>3%(0—C) ) ) &&V>REF (V, 1) *1. 5, SP;

(0-L>3%(C-0) | | (C-L>3%(0-C) ) ) &&V>REF (V, 1) 1. 5&&COUNTSIG (SK, 1)=0, SK;
MULTSIG (0, 0, 3, 10) ;
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	1、减少盘整行情中的交易次数-PANZHENG
	2、优化进出场点-CHECKSIG
	3、在当根k线上开始新一轮交易-MULTSIG
	4、解决中长线趋势交易换月跳空的问题-TRADE_OTHER
	5、减少隔日跳空对短线交易的影响-TRADE_SMOOTHING
	6、从资金层面俯视来对信号执行做调控-IDLE
	在研发模型的过程中，我们经常发现，模型在不同类型的行情中表现差异很大，甚至是在市场发生了某种变化之后

