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4.8600 0.5200 7.27 560K  42.54K 2 : 0.9730 -0.003 400K
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4.6800 0.7000 5.38 1.00( 0.000 0.103 100K
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20160826 500K (-0.01 43.72M (0.46) 0 [0.00) 0 [0.00)
20160825 44.22M (0.47) 0 [0.00) 0 [0.00)

20160824 300K (0.01)  44.72M (0.47) 0 {0.00) 0 [0.00)

JPMargan Chase Co. 20160803 -4.76M [0.06)  658.36M [6.95) 1 [0.01]  62.13M [0.65)
Advance Data Services Lin 20160729 0 [(0.05) B827.51M [B.74) 0 [0.00) 0 [0.00)
=R 20160729 0 [(0.05) B827.51M [B.74) 0 [0.00) 0 [0.00)
Advance Data Services Lim 20160714 -2M (0.03)  827.51M (8.79) 0 [0.00) 0 [0.00)
ik 20160714 -2M (0.03)  827.51M (8.79) 0 [0.00) 0 [0.00)
‘ 20160711 829.51M (8.82) 0 [0.00) 0 [0.00)
20160711 829.51M (8.82) 0 [0.00) 0 [0.00)

20160704 BOOK (-0.01)  45.02M (0.48) 0 [0.00) 0 [0.00)

43 20160603 {0.00) 36.3K (0.00) 0 [0.00) 0 [0.00)
MIH TC Holdings Limited 20160601 -3.15B (0.03)  3.15B (33.49) 0 [0.00) 0 [0.00)
Naspers Limited 20160601 -3.15B (0.03)  3.15B [33.49) 0 [0.00) 0 [0.00)
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7| sar

| ind_sar abc(0.02,5YMBOL)

/[FEs abchsar 3T 5&
abc.val[1]

| /[BEER I sar

sarv ind_sarv abc( T, B8, ##E,
HHEIR)
T 0—< BT, 1—<T&E i,
R—<mAi

.jsar ind_jsar abc( AFEEy, HiEYR)

jsarv .:ind_jsarv abc( &1, F2. #E
i)

" ind_jsarv abc(0.02,5YMBOL)

ind_sarv abc(7,3,0,5YMBOL)
[[FEX abcHsary FTE
abc.val[2]

| IR RH)sary.
| ind_jsar abc(0.02,5YMBOL)

[[FE X abcAjsar FH
abc.val[1]

[[HRREF ATjsar |
[[FEx abchjsarv FH
abc.val[1]

| [BREER R jsarv

8 kd | 4 kd abc(9%K %D,EMA Fizk.
o
. 0—<i T, 1—<me
it, 2—<mAfAi.

9 tzigzag: ind_zigzag abc($ £ 3T FHER) |
AE#Faa A,

1044k :seihestexpert()
#5R |//goaltype, BFRZEEY:

ind_kd abc(18,9,5,0,5YMBOL)

[[7E X abckd TR
abc.k[0]

[/B5FEIkE

abc.d[0]

[BASFHIME

ind_zigzag abc(5,5,close)
[[FE X abcrzigzag FH
abc.type[0] //HlzigzaqR)iEER e8!, 0 £
F. LATERE, 2ZAFRTHER
EH, 3AFRWER TR
abc.height[0]

[[E RS E

abc.bars[0]

[/ ERRbarky
abc.enterprice[0]
BSOS A
abc.exitprice[0D]

[ iR EE S A

“aa = selbestexpert( goaltype, experttype ) ;
aalf) Bt BIE:

0--% Smflill, 1--% k& Flfs. levaluate // 5.

/] experttype, EiFEZRER

tradecount // %3 R FRE

EXPERT_ALL // STEREL, FRETO aygperiod// Tyt B E 5

EXPERT_EPHL // EPHL, /T 1
EXPERT_SAR // SAR, Z[FT 2

profits// Bl

EXPERT_SARV // SARV, EET 3 winper// FifZ

EXPERT_JSARV// JSARV.ZET 4

EXPERT_EMAS // EMAS, ZRF 5 R/ MEAR.

EXPERT JSAR // JSAR, ZRIT 6
EXPERT_SMAS // SMAS, FRT 7 |
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[Window 1T1EF FH#RAEFA]

o LHREMG
S AR | SHEHELNHNEET)

1 | ts_sma | ts_sma abc(emal,ema?2,long

per,short per, 274&{F)

. | ts_ema .ts_ema abc{emal,emaz,long.

per,short per £Ti&4F)

3 | ts_sar ts_sar abc(afZ:#y, #HER)

| 4 .ts_sanr | ts_sarv abc( X&1, &, # |

&, R 0—rE,

1—m&flr, 2—mA 4.

| 5 | ts_jsar :ts_jsar abc( afZ2Y, ;!‘HE:EJE):

I :ts_jsaw.:ts_jsaw abc( Z&y, FE. ’ﬂ
iEiR)

| 7 | ts_ephl | ts_ephl abc(BH, EH) |

8 | ts_var | ts_var abc( BEER, R |
1)

sl

TTiE
ts_sma abc(10,18,0,0,close);
[[FEX smazZ SRt &
abc.sgntype[0];
[MUSSEE, ChAAL LhEsk, 24
abc.bars[0]

[ A 3hE BRI bardy
abc.place[0];

//place?#87tFEsymbolh B B

ts_ema abc(10,18,0,0,close);
[[FEX emari HFGFHE
(BMEEL)

ts_sar abc( 0.02, SYMBOL ) (B4t [EL)
ts_sarv abc( 7, 3, 0, SYMBOL ) (EtRL)

ts_jsar abc( 0.02, SYMBOL ) (B4 @)
ts_jsarv abe( 7, 3, SYMBOL ) (B4 [E.E)

ts_dmi abc( 14, SYMBOL ) (Bt EL)

ts_var abc( aa, obj ) ;
/[ aa?) selbestexpert)A1&5ER.
/] obj#s SYMBOLIFHE.

(BltRE L)
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BR

F| HEE FAEIThER

=

1 max max(a,b)fa. bhsgiE

2 min min(a,b)fla. bdhg|E

3 sum sum( X,N ) Xh& 5 N -BEIa0

4 ref ref( X,N ) NHBIEIE.

5 hhv hhv( X,N ) RXhh &g NT-EnhmmiE

6 | hhvbars |hhvbars( X,N ) #XthmE N BB+ E2mE
BIREN.

7 llv v XN X e NT-Bmh e ME

8 | llvbars | llvbars( X,N ) X &G NT-E b EzIiE
Eil

9 sma S smafh

10| ema Femald

11| cross cross(A,BRA. BEE2R

12| count count( L,N) it NFA b LIEOERIFEY

13| maxval maxval(X,N):RESXh s /aN TR & E.

14| minval minval(X,N)REEXb & EN RN 5 E.

15| sumval sumval (X N)RES NP s GN - EERF0

16 | countval | countval (X,N)sREES XD RGN EHET 20881

17 maxvalplace maxvalplace( X,N ) skEE&XbEEN BT E
B E.

18 |minvalplace| minvalplace( X,N ) E&Xth &GN EHEH = EH

ful.

19 iff iff( LA, B) . {80 L3EO, IREA, {22040, NEEB

20| getsize getsize( X )X A BT EY.

21 abs abs(a)= K alLE 7T e

22 | contain | contain( a, b )kah EHHE &b, HEda, bAFEFS
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1) max

L max(FRiER 1, KixH 2)

PLBI: max(a,b)il a\ b iR KMH,a. b AEUHE, BHERNEUE
fl: c=max(3,5) (c 5T 3,5 FEHKHI—)

Kt c=5

2) min

B min(®iEX 1, £iEK 2)

PLBI: min(a,b)it a. b HE/ME,a. b NEUE, BHAENEE
fl: c=min(3,5) (c T 3,5 FEHRANKI—)

Rt c=3

3) sum
Wk sum(FiE 1, ik 2)
UiHH: sum(a,b) K a HHi)E b MRITTHIM, a NES, b NEUE, BREFNES

#l:  sum(vol,5) (vol FEFERAZE, XANRIEFGERARLHT 4 RABAZE LA, )

4) ref
Wik ref(Fik 1, £k 2)
Uil ref(a,b) Kb HETH afl, a NES, b WEUE, BRARZES.

Bl: ref(vol,1) (vol IR HE, R NRIEZRIERII LA E. )

5) hhv

Wk hhv(RIEN 1, RixK 2)

PLHI: hhv(a,b) K a )5 n MATCIIECKME, a WES, b AEUE, BHARZES.
fi:  hhv( high, 10)

Chigh Z4R T, XDRIEAE RS R AT 9 RN FIHR 1)

6) hhvbars

WHi%: hhvbars(Rix 1, FikH 2)
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ULBH: hhvbars(a,b) 3K a H &5 b NMEITCH MR AERIIAER RS, a ES, b HEUE, 1BH4
REES.
#1:  dd = hhvbars( ref( high, 1), 10)

(ref(high,1) 20T — R i, ZXANREER 10 Krf s BB E @ IAE O A 220K

7) v
Wik Wv(EFREA 1, FiEX 2)

PEH: Iivia,b) K a S b ANMETCHIR/ME, a WA, b ABUE, BRAERRES.
%:  liv(low, 10)

(low s iR Ak, XANFIXAEZRASRIAT 9 RN HIHARN)

8) livbars
W% Ivbars(RiB 1, Rk 2)
YiH: livbars(a,b) K a i b A FITH I ER/MERIIMAERIREL, a AES, b AEE, BHEER

f5:  dd = llvbars( ref(low, 1), 10)

Cref(high, 1)/ f5 1T — RAERARHT, XANFRIEAZR 10 R A HH IR [E] B AR O 2 0K

9) sma
Wk sma(RiA 1, Fixx 2)
PiEH: sma(a,b)sK smafl, BHLREES.

10) ema
Wk ema(FRiEA 1, RiEZX 2)
. ema(a,b)>R ema fH, aHLEREES.

11) cross

Wk cross(RiAA 1, RIEA 2)

Yil: cross(AB)K A, B BN, WA E%F B, NEREME 1,40 A F5F B, MIREME 2;1P8 & KA
AEX, WRIEE 0.
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f: cross( DMI.dip, DMI.din )

K25 DMI3EFRIN dip 5 din £ 548X

12) count
B count(FiE 1, KL 2)
PiHH: count(a,b) Gt b K adE0fHRIKREL, BHERLES.

13) maxval
1Bk maxval(®iE 1, FER 2)
YL maxval(X,N)RES X e N AN IE s RE., @45 R R HUE.

%1l: maxval(rsi.val,9)

14) minval
Wk minval(RiZN 1, RiE 2)
UL : minval(X,N)=RES X iR /g N MEE I i/AME., 125845 5= 5.

%l: minval(rsi.val,9)

15) sumval
B sumval(FiAz 1, F£ixk 2)
YiH: sumval (X,N)REES X /e N DNEERRR, 18545 1 S EUE.

%1: sumval(rsi.val,9)

16) countval
17 countval(FiEX 1, RiEA 2)
P countval (X,N)3REES X Ffja N NEHEA N 0 A S, I8H 45 R 5.

%1l: countval(close,5)

17) maxvalplace
1B&vE: maxvalplace (Bixx 1, F£ix 2)
UiHH: maxvalplace( X,N) REEH X Fa a5 N MR B RENAE., B85 52 5E.
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#1l: maxvalplace(high,5)

18) minvalplace
i&vE: minvalplace (FiE= 1, RER 2)
Ui minvalplace( X,N) KRES X H &5 N MR &R KKENME., B e .

%1l: minvalplace(low,5)

19) iff
WYk iff(RIAF 1, FIAN 2, FIAA 3)
UHH: iff(a,b,c) G0 a AN 0% [FIH b; 5 MR [FIH c.

20) getsize

ik getsize(KIER)

YL getsize(a) REH a HIYHLIT L.

19]: getsize(close) RFMEFEAWCHBARIREL,  FTFEIE TR 758 o

21) abs
iEvE: abs(RIEZ)
Vi abs(a)>R a 4T E

22) contain

Wk contain(RiE 1, Kk 2)
PiHH: contain(a,b)>k a T REBEE b
%l: contain(rpt_name, “ ¥ )

LR IR SR AR AT i ) B SR 34 ok

(Rl

i £ 8 FH
Bl e e HERIE K 5% B 52
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chgper[1]<—5;

B e EATKIER T 20% MR, REBIBON 1, AW

chgper[1]>20;

W= EHWER rsi KT 80 M

RSl.val[1]>80; //RSlval 72 HU RSIME, [11ANE R E#Hs
JEIAR 39 J5 S 451 15 B«

) —: PWEBRIPIE

HIEA 2

FHRYETR PR, JF BEER B A BRI B A R 5
i A

FEJRARHIA T AN BEUS SR LURG R ORI, (E2 H TR 2999,
D] P e i 75 B (U ) o (RN P SR R S A, T %55 8

1B R
if( rpt_close<=0) // AIEx4 RIFMIBIEE .  (*1)
{
return 0;
}

ind_zigzag zz( 10, 10, close ) ;
if( zz.type[0]==1 or zz.type[0]==3 ) // HJ5 — DU B FRAIE. (*2)
{

rng = close[0]/zz.enterprice[1] ;
if( rng>=0.98 and rng<1.02 ) // HHETH1E E— AT BB AT, (*3)
{

return1;
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return0;

Y. “rpt_close" R EHT, "rpt_close<=0"Hi A BOH T /N ET BRI RS RAFHB . (*1)
TR " PEBAP IR LI, AR RAT BRI B S AT o

"ind_zigzag"fX# Zigzag HiAR T LB, "ind_zigzag zz( 10, 10, close )"{X# ZigZag £ AR T H.J& 1
R R B (close) s TR E AT ELY. BEZ 110", FA 10" " zz.type[0]" R E I G
—NEBL (%2) R Zigzag BRI HTAE IR MEE T 1" zz.type[0]==1 or zz.type[0]==3 "H[I" % J5
—ANBBURE N ERBC IO ("1 R BB, 3 AR AR B I B S U AR A N B
B .

close[0]"F L H A (LU RfIFR A, "zz.enterprice[1]"fX % ZigZag $e A #r T B E— ik
B 5 — N B A AT AN AL UL R fEIRR B), "close[0]/zz.enterprice[1]"f % A Fil B Z I, "rng>=0.98
and rng<1.02"f{F A fl B Z LU 101, (*3) RS HI7E"— A T Bk B IR s B

Wil EREEHE AR, RESVHEIE M IA b B R R .

B 2 % D A Y451«
1. A s T2k SMA
W2k sma 2k 14 LN
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ind_sma obj1( 5, close ) ; //7E X objl A sma X%, ‘1 sma FHE S,
sma HHR U EL .
ind_sma obj2( 10, close ) ; //10 K32

if( cross( objl.val, obj2.val )==1) //FH cross BRECAIWr 5 R T L5 10 KBk
{

return 1; JIREME 1, BRFE 2R Sk
}
return0;
2. BB

285 bb 22X
bcross = cross( close, BB.bbsubstd ) or cross( close, BB.bbaddstd ) ;
//H cross BRECHIWTINARE 8RB L FEEA X, FFEER T2 & beross.

if( bcross==1)

{
return1; J/WR beross Z5F 1 MIE AN, BRF & 410 ik
}
return0;
3. DMI

KA dip 55 din £ 7528 Y.
bcross = cross( DMI.dip, DMI.din ) ; [/RE AT dmi [ 2522 1528 X

if( bcross<>1)

{
return 0 ;
}
if( DMI.adx[0]>20 ) /1R adx KT 20
{
return 1; [ 1HEFF 3 S5 A I P S
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}
return0;
4. MACD

KEEAHI macd & X
bcross = cross( MACD.macd1, MACD.macd2 ); // % macdl 5 macd2 /& 7538 X.
if( bcross<>1)

{
return 0 ; IR il e

if( MACD.macd1[0]>0 and MACD.macd1[1]>0 ) // ¥ % macdl, macd2 &7 7E 0 FJ7.

{
return 1; /3 A AR I 5
}
return O ;
5. RSI

R RSI KL EMA 275 1) 38
ind_ema rsima( 9, RSl.val ) ;

bcross = cross( RSl.val, rsima.val ) ;

if( bcross==1) // beross==1, %7~ RSl L% rsima;
{

return1;
}

K #r RSI K H EMA 2 BERE R 32 X

beross = cross( ref( RSLval, 1), ref( rsimawval, 1)) ;  //H ref BRECRFER 1 rsi & ema fH
if( beross==1)

{

return1;
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}
6. ZIGZAG
R 12 T BRI BRI .

if( ZIGZAG.type[1]<>1 or ZIGZAG.type[0]<>2 )

{
return 0 ; /AN AL TE b T B R AR 8 T B B ) e 5

if( ZIGZAG.height[0]>5)  //le & f)E — MBI IR O& KRR, ANfEk.
{

return 0 ;
} /] AReR—A BB R, i, WA RAL.

return 1;

7. ts_sma,ts_ema, ts_sar, ts_sarv, ts_jsar, ts_jsarv. ts_ephl.
it TS_SAR 1EFE K SE NG 5 B ZE.

if( TS_SAR.sgntype[0]==1 and TS_SAR.bars[0]==0)

{

/*

sgntype 1€ 3 : 0K AE, 1--2 k137, 2--2k T

bars 8 AR 5 2 [ R 3L

*/

return1;

// EH TS_SARV IETE K& KNG 5 B 2.
if( TS_SARV.sgntype[0]==1 and TS_SARV.bars[0]==0 )

{

return1;
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}

/] % TS_ISAR 1EFE K KNG 5 I 52
if( TS_JSAR.sgntype[0]==1 and TS_JSAR.bars[0]==0)
{

return1;

/] HEH TS_ISARV IETE R H SEANAS 5 1 5.
if( TS_JSARV.sgntype[0]==1 and TS_JSARV.bars[0]==0)
{

return1;

}

return0;

8.ts_var
aa = selbestexpert(0, 0) ; // 1EHE K P (1 5 1) 70 B e 5.
if( aa.experttype==0) // 73T EFKFEAZ 0, LA MBMRLLR.
{
return 0;
}
/] ISR s HER RN T 50% B A B Brbi<=3 Ik, ik K.
if( @aa.winper<50 or aa.tradecount<=3 )
{
return 0;
}
ts_var obj( aa, SYMBOL ) ; // FIRALEE RIE — DI 5) R 4.
if( obj.sgntype[0]==1 and obj.bars[0]==0 ) // It} = F K H FNME T HIBEE.
{

return1;
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}

return0;

1.7.2.5 REGER

R RAFAE css\system H X FHOBIA SR, BonfEdd 0w, JIEEM, —H 7R Q. %k
i 5 56 T 3B SR H i)

1. system "I HOBAIA SCAF DA 22 Gedf fit A RV AS S8 BB SC A

2. BOEMFIERE L, % “PATER BIE] .

SRR ) _—
|EFEi | Bast | ok | Mk |
El---@_l EkmR

-B messrs HBA: A iEE ArimerdglT, L EHIFERBLIRE,
e B: S BITERED O E.
- EEEE

ARER  APHE0 EHE0 00
1R FEEA -

B RRRE

TERE Epr )

| IATIERRD ERIEEN AR R

| thivam | =im ||

1.7.3 HE X3

RO SRS B E ARRR", ITITHEARSIR, N DAT $8F5 B E O S H € SUER
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Hre RO #Eie e ERE FE0 #HE®D ZBMO M FHikg Pk || i || =8 - 5

=]

2 |ERE HP4E: 20:50.80
SAEH | SR AT
B8E BeHE Bl Bkl

= O W o~ MO AW K-

W3

»

13
14
15
16
17
18
19

[
(=]

Amtif  ABj
11zt 3

1.7.4 R#shEZX

RIS CRRE R, EFE “RBIERIL” ORI G R .

i WTC_Radar l I

(2] ) SHEAELET, EEERIT?

HIF “REEET RESH.
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(@ BIEALEGE = N

l
(smmn S |

| RehEtt | BinEE |
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Bt S 20Fa

W EERE REED MR- 15

HRLE 5 RS a0

| EraE=a

V| Bimdke: 3\ STENET, FIEEIMEEEIE =) 2 0% . /
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