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FEHBESHIMEL, BRRSEN & (Donchian
channel) . X EBEREMHMEE (Bollinger BandS) , /\xe?‘ﬁﬁkﬁ%ﬂ‘i‘ttﬁﬁb?ﬁ ., BES
Zi@iEfE n&Richard Donchian & BRI, 3K EIENEAIELAR, ZIEnAER (—iREZ20, 7
BUE1TER) ANRENTRENRERTIHNMEIEY, HEHBEENRITIZER), R2B
B RN RTHIREIEER A,

M PRIZEEN LB, METENTES: Ky, PRTANMETENSES, BEREE
1B TUEATE T E R

E# =Max (&S, n) , nHESNMNZEKXE
T = Min (&M, n) , nHRENER/IVE
B = (L8 + TH) /2

BUMESHMUNIt

BEZENMERENZESIF— N (Unit) , (EFZEMNTREIMMEREIS B3 E 1%,
AR, WREANTRXINNBRUNES, PARZECUNDEZDREREAZBEDFET1%,

A, SMEESGXTNBAL? XAMEFEX IR AR ROMERENE? B, EIEX N NEAUE
SRIVMMERE) (ZMNMEREEFRAN) L, BRRBER TXH M R#ITSRITINAE. Bt
L YN:BUINE

TrueRange = Max( High - Low, High - PreClose, PreClose - Low )
= (BIM9HMINEZH + HAYTAYTrueRange ) / 20

Hip, HighRnmSHESM, LowRiABRMM, PreCloseRnai—HWELM
BATIMMEX LB, NEMRSZEERE SMRAZETENME LNSEREE.
XEE, —DUNItR R i@ X B R :

Unit = (1% * Total_net ) /N

Hrtotal_netii @ 53 /#E.
AIMES, —PUntMEFIMEEIRE = 2858 11%,

Ee

CHRIIERE THRERKESHTE, WRIRBNMSTHESREE LN, MTET - TENEEE
S, MRIARIMSERE T, MEET —TEZTNREES. BRI Unt,

hnf:
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UnitliZ 6.,

ARFANEERZ=E, BITHEEMMELXREE (HEMNE) NEMEXTETO05N, MEMm—T

UnitlI=E,

BA1ER, BRREEIZE—TIEKREKAREN,

1E 35

URFANKREZZE, BTREMMELXREE (FEME) HNEMEXTERT2N, MELEEX
5, Fe LS.

MEFUECREE, BEBSFNEL—REE (HENS) B EX EKTIN, SIA WX
S, FELA,

SR, AMBEXIERAR, ELEHRRBENSAMENGL. ENBEXNMEXRBRALLTE,

IEE
URFANRECZEZE, BTBERMMBKK T10HESREBEN T, MB=MAELTERERE,
MRANKER=E, BITERMNMAR TI0EBESTLTEEN LI, MB=MAELTEREK,

SR, AIMBEXSSIERSE,
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TA:
R BEAIGRIEI . SLEKREEMHTER: https://www.shinnytech.com/tiangin/
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Python ERIEEMEETa-Lib

TalibX#4: https://mrjbg7.github.io/ta-lib/doc_index.html (https://mrjbg7.github.io/ta-
lib/doc_index.html)

BiTTE
RIKEFS, RBEEGTEYESREEL TN, (RERBEXESE)

+ BEREBENRYES FE)

donchian channel open position= 20

# IREXk1lines#iE

klines = api.get kline serial("", 24 * 60 * 60, data length=100)
+ BERBEL: BINTRS BNRSN

o U w N

donchian channel high = max(klines.high[donchian channel open position - 1:-1])
7. + BEHRTRETH: a5 BNSRMN
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8. donchian channel low = min(klines.low[donchian channel open position - 1:-1])

iBKZ 4% Apandas.DataFramef@ F1TH; (EMtalibERIATREETEENE (BIFIESIIKE) , A
ARABMK P AR m AN 1%t HE L E B unit,

# FHYELFE (NMEBIRATRE)
n = ATR(klines, atr day length) ["atr"].iloc[-1]
# ITE—ATRIFIBAISESE (I

unit = int ((account.balance * 0.01) / (quote.volume multiple * n))

Sw NP

Z2e

AFH N0 RGEMTHEN, MRIMEMN AT ESTREEN LN, WEA—"Tunit (L
BHEE) ; MRIAEMMNNTEIZEEN T, NELE—Tunit LERFZEER) .

# HEM>-EFRBELN, XA PUnit; (BEB)
if quote.last price > donchian channel high:
print ("HAMI>BEHFLEE LY, EAITUnit FZB): 2d F" % unit)
set position(state["position"] + unit)
elif quote.last price < donchian channel low: # HEINM<EFREETH, TH1TUnit; FTZE)
print ("HEMNM<EFTLZEE TN, THIDUnit FEE): 2d F" ¢ unit)
set position(state["position"] - unit)

~ o 0w N

me. W, k&

EFHEHANON: MRS CEREE, RBEMTIBM, RE\EME. LR, ERRIEIOFMH
TTHEN B AIERE,

1. if state["position"] > 0: # FZE
2. + MEeXE: NMREZCETERFINELREES (HEME) WEMLEX ERKT0.5N, MBEMN—TnithZ e,
HEXREERETEA (UFEE)
3. if quote.last price >= state["last price"] + 0.5 * n and account.risk ratio <=
max risk ratio:
4 print ("I : M1 PUNitZE")
5. set position(state["position"] + unit)
6. # LEIRERRE: MRBZECETBRMNELREE (HEME) WEMEXTET 2N, MEHSEKT R
7 elif quote.last price <= state["last price"] - 2 * n:
8 print ("1 SEHEEELT)
9. set position(0)
10. # EBRRE: MREZLHETRENNBKE T10AEFTRBEN T, MBETHAELXTERER, BiF
11. if quote.last price <= min(klines.low[-donchian channel stop profit - 1:-1]):
12. print ("L SEEAELTHEREKE, Big")
13. set position(0)
14.
15. elif state["position"] < 0: # I¥FF
16. # MK : MREZCETESRINEL—REE (HEME) NEMLEXTET.5N, MBM—TUunithN=EE,
HEXREERETEA (UBES)
17. if quote.last price <= state["last price"] - 0.5 * n and account.risk ratio <=
max risk ratio:
18. print ("ME: M1 PUnitlEE")
19. set position(state["position"] - unit)
20. # LEHRER: NMREZCHETESEFINEL—REE (HEME) NEMEX ERKT 2N, MEELLR
21. elif quote.last price >= state["last price"] + 2 * n:
22. print ("1 SEHEEELT)
23. set position(0)
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24. # LERHER: MREZTCETBRAINAK T 10AESFLRBEN LI, MB=MELXTERER, B
25. if quote.last price >= max(klines.high[-donchian channel stop profit - 1:-1]):
26. print ("1E& BERELTERER, Big")

27. set position(0)

CIH

ENIR SR E

MMk 52&: 10003

[EMEAA: 2018.9.10 — 2018.11.12
BHZBEFECKRHER: 20
BHZEEFRRHAER: 10
THEATRERFARE: 20
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EIMAT & O TBquote MY BHMAZR . MK D P BEHITE—
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TS REREIN LS

EEE B KR =R XS E R FHEEXR
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#!/usr/bin/env python
# -*- coding: utf-8 -*-
__author = 'limin'

RELE

$Z: https://www.shinnytech.com/blog/turtle/

E: ZRBIRBNATINETE, TEMBERESCHREE 210HT

import json

import time

from tgsdk import TgApi, TargetPosTask
from tgsdk.ta import ATR

class Turtle:

L) - SR

5

def init (self, symbol, account=None, donchian channel open position=20,

donchian channel stop profit=10, atr day length=20,

self.account = account # RFKS
self.symbol = symbol # B

max risk ratio=0.5):

self.donchian channel open position = donchian channel open position # BEHFTEEN

REBER FE

self.donchian channel stop profit = donchian channel stop profit # EIFREENRIE

HA (1E2)

self.atr day length = atr day length # ATRITEFIRXE%
self.max_risk ratio = max_risk _ratio # EmEMNKRE

self.state = {

"position": 0, # ARBFHFEH (EHRTZL, ABRTZX, 0RTEE)

"last price": float("nan"), # LXEE

self.n = 0 # FHEITKIE NE)
self.unit = 0 # LTI
self.donchian channel high = 0 # BEH%X

m

BE L

self.donchian channel low = 0 # BEFREETH

self.api = TgApi(self.account)

self.quote = self.api.get quote(self.symbol)
# BATATREBERZMKHEL, FIERERNBERIIFEITIHENEERETRE T%

kline length = max(donchian channel open position + 1, donchian channel stop profit

+ 1, atr day length * 5)

self.klines = self.api.get kline serial(self.symbol, 24 * 60 * 60,

data length=kline length)
self.account = self.api.get_account()
self.target pos = TargetPosTask(self.api,

def recalc paramter (self):

# FESRIE (VE)

self.symbol)

self.n = ATR(self.klines, self.atr day length) ["atr"].iloc[-1]

# LSEEfU

self.unit = int((self.account.balance * 0.01) / (self.quote.volume multiple *

self.n))

t BHEREELN: AN RS ANESH

self.donchian channel high = max(self.klines.high[-
self.donchian channel open position - 1:-11])

+ BEHTEETH: NS ENREN

ealf Aancrhian channal 1nw = minfealf klineae Thwl-—
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R EN ERE: B - E5RHE
A4 . ULiCiLGar Caaaiiica aow aaais et e ntaiic e W |
self.donchian channel open position - 1:-1])
print("FéEﬁﬁiEJ:—FﬂL: %f, %f" % (self.donchian channel high,
self.donchian_channel_low))
return True

def set position(self, pos):
self.state["position"] = pos
self.state["last price"] = self.quote["last price"]
self.target pos.set target volume (self.state["position"])

def try open(self):
o TF B S
while self.state["position"] == 0:
self.api.wait update()
if self.api.is changing(self.klines.iloc[-1], "datetime"): # tﬂ%FE?ﬁkéﬁ%,)ﬂUE?ﬁ
HERESREERLEEL
self.recalc paramter ()
if self.api.is changing(self.quote, "last price"):
print("ﬁ%%ﬁﬁ?: $f" % self.quote.last price)
if self.quote.last price > self.donchian channel high: # HEIM>-EFREEL
#, EAN1PUnit; (EFZBH)
print ("HEMM>BEEFL@EE LY, TA1DUnit FZE): ¢d F" ¢ self.unit)
self.set position(self.state["position"] + self.unit)
elif self.quote.last price < self.donchian channel low: # HEIM<EZLTEET
H, EH1MUnit; (FEB)
print ("HEIM<EZTL@EETH, EH1DUNIt (FEB): 2d F" ¢ self.unit)
self.set position(self.state["position"] - self.unit)

def try close(self):
" R
while self.state["position"] != 0:
self.api.wait update ()
if self.api.is_changing(self.quote, "last price"):
print ("E&HfN: ", self.quote.last price)
if self.state["position"] > 0: # FZHE
# INEKE: NREZCHTBERINEL—REE (FEME) WEMEX E3kTo.5N,
Bil—1TunitlZ e, HERKERIRECERN (UHEE)
if self.quote.last price >= self.state["last price"] + 0.5 * self.n and
self.account.risk ratio <= self.max risk ratio:
print ("MIE: M1 PUNitIZE")
self.set position(self.state["position"] + self.unit)

# ILIRRES: WREBSZEHRTHEEMNEL—REBE (HEME) NEMEXTH®T 2y, FEH

EEBKT LR
elif self.quote.last price <= self.state["last price"] - 2 * self.n:
print ("1E#R: EHEERLT™)
self.set position(0)
# IERFER: IREZCHETEEMNBK T L0AESRBEN TN, MBETAELXTERE
&, &%
if self.quote.last price <= min(self.klines.low[-
self.donchian channel stop profit - 1:-1]):

print ("1ER SETALTEREKR, Big")
self.set position(0)

elif self.state["position"] < 0: # ¥FE

# MERE: UREZCETEEMNELREE (HEME) NEMEXTET.5v,
BI—TunitNZEE, A BNREERTETEA UBEE)
if self.quote.last price <= self.state["last price"] - 0.5 * self.n and
self.account.risk ratio <= self.max risk ratio:
print ("ME:MIPDUnitlITE")
self.set position(self.state["position"] - self.unit)
4 IFHREHR . MBEFSBAMTIERIMNAF F— 024 (EMA) fEM Y Fik7on. miEa
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elif self.quote.last price >= self.state["last price"] + 2 * self.n:
print ("1E#R: EHEERLT)
self.set position(0)
# IERREE: NRETCETBERINAR T I0HESLEEN L, MBESHRELITAREK
%, &%
if self.quote.last price >= max(self.klines.high[-
self.donchian channel stop profit - 1:-1]):

print ("IEE BEMALTERRE, Big")

self.set position(0)

def strategy(self):

G R
print ("HEKERKFEIE. .
deadline = time.time () + 5
while not self.recalc paramter():

if not self.api.wait update (deadline=deadline):

raise Exception ("REEEELM, ERIMTIEEREEHELERRBK,")

while True:

self.try open|()

self.try close()

turtle = Turtle ("SHFE.hcl1901")
print ("REEFIHEIEIT™)
try:
turtle.state = json.load(open("turtle state.json", "r")) # ERHIE: FARBENEFEH, L
—RFEMm
except FileNotFoundError:
pass
print("é’lﬁﬁ%ﬁ,\%ﬁ(: sd, LERBEEM: st o (turtle.state["position"],
turtle.state["last price"]))
try:
turtle.strategy()
finally:
turtle.api.close()
json.dump (turtle.state, open("turtle state.json", "w")) # RZEUE

REBEXRH=ML (tgsdk) (https://www.shinnytech.com/tianqgin/)

HRE&SZE: https://www.douban.com/group/topic/104900172/
(https://www.douban.com/group/topic/104900172/)

< (https://www.shinnytech.com/blog/r-breaker/ >(https://www.shinnytech.com/blog/random_fc

KT HA] MERRS
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