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2021-12-10 16:53:151,896 INFO: TEST_1_ACCOUNT E3|EfIEmith
2021-12-10 16:53:51,896 INFO: TEST 1 ACCOUNT TfEWSf: (WindowsPath('C:/TEST_ACCOUNT 1 WORKSPACE'), WindowsPath('C:/TEST ACCOUNT 1 WORKSPACE/.vntradex'))
2021-12-10 16:53:51,897 INFO: TEST_1_ACCCUNT EMIEEZBFHUSIF
2021-12-10 16:53:51,906 INFO: TEST_1_ACCOUNT IH#cTPiO
2021-12-10 16:53:51,943 INFO: TEST 2 ACCOUNT F3|ZaIEMIN2021-12-10 16:53:51, 9428 INFO: TEST 1 RCCOUNT ZBBHREEMI

w

2021-12-10 16:53:51,94% INFO: TEST_2_ACCOUNT TfF§Ef#: (WindowsPath('C:/TEST_ACCCUNT 2 WORKSPACE'), WindowsPath('C:/TEST_ACCOUNT_2_WORKSPACE/.vntrader'))
2021-12-10 16:53:51,94% INFO: TEST 2 ACCOUNT EMEESHmEN

2021-12-10 16:53:51,959 INFO: TEST 2 ACCOUNT E#cTr#O

2021-12-10 16:53:51,961 INFO: TEST_1_ACCCOUNT fTEMRSSEEHMIN

2021-12-10 16:53:52,035 INFO: TEST 1 ACCOUNT fTEMRFSEEFRMT

2021-12-10 16:53:52,058 INFO: TEST 2 ACCOUNT T'ERRFS3iE#HAtTh

2021-12-10 16:53:52,073 INFO: TEST_2_ACCOUNT ZRERESEZEMID

2021-12-10 16:53:32,145 INFO: TEST 2 ACCOUNT fTEMRFSEEFRMT

auth success

2021-12-10 16:54:02,240 INFO: TEST_1_ACCOUNT jodacafiiBECIHIA{LERTH

auth success

2021-12-10 16:54:02,278 INFO: TEST 2 ACCOUNT jgdata@l{BHEO#FIRILEETH

2021-12-10 16:54:02,332 INFO: TEST_1_ACCCUNT CTANHESS|S¥MALRETN

2021-12-10 16:54:02,333 INFO: TEST_1_ACCOUNT CTAMEIIELTAL

2021-12-10 16:54:02,333 INFO: TEST_1_ACCOUNT AG201FFHEMATHINIL

2021-12-10 16:54:02,362 INFO: TEST_2_ ACCCUNT CTANHESS|E¥MALRETN

2021-12-10 16:54:02,363 INFO: TEST_2_ACCOUNT CTAMEIIEL=A

2021-12-10 16:54:02,364 INFO: TEST 2 ACCOUNT AG201FFHEMATHINAM

2021-12-10 16:54:03,298 INFO: TEST_1_ACCOUNT [AG201] {PRITEIEM . HFSE&HMag2201. 5HFE
2021-12-10 16:54:03,299 INFO: TEST_1_ACCOUNT AG201¥d&ibi=mk

2021-12-10 16:54:03,310 INFO: TEST 1 ACCOUNT agDneFFiEHATHINAML

2021-12-10 16:54:03,356 INFO: TEST_2_ACCOUNT [AG201] TN, #HF2&#a02201. SHFE
2021-12-10 16:54:03,356 INFO: TEST_2_ACCOUNT AG201¥d&ibi=mk

2021-12-10 16:54:03,356 INFO: TEST 2 ACCOUNT agDneFFHEHATHINAML

w

w
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ST, BFRMutiple_Accounts_Config.json F#Eno_uisZ{4 FEETLA
[

{
“account name”: “TEST 2 ACCOUNT”,
“gateway”: "CTP”,
“workspace”: ”“C:/TEST_ACCOUNT 2 WORKSPACE/”,
“logon detail”: {
Y aRa
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RGBT,
TR AT,
e
SRR "

“account name”: “TEST 1 ACCOUNT”,
“gateway”: “CTP”,
“workspace”: ”C:/TEST_ACCOUNT 1_WORKSPACE/”,
“logon detail”: {
TR
YL,
a7,
B S
MRS
PR
TR
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runfURBaNT, EANENRE, ENEEESFEArun.py:
import multiprocessing

import json

from threading import Timer

import sys

import os

from time import sleep

from datetime import datetime, time

from logging import INFO

# Chinese futures market trading period (day/night)
DAY START = time(8, 45)

DAY_END = time (15, 0)

NIGHT_START = time (20, 45)

NIGHT END = time (1, 30)

def check_trading period():

nwnnnn

current_time = datetime.now(). time ()

trading = False

if (
(current time >= DAY START and current time <= DAY END)
or (current time >= NIGHT START)
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or (current time <= NIGHT_ END)
)
trading = True
return trading
def run_child(account detail):

non

Running in the child process.
account name = account detail[”account name”]
ctp setting = account detail[”logon detail”]
# W T A
os. chdir (account detail[”workspace”])
# fEXfvntrader L5 HBE TAEBAR UG, AR TAEMAEE SULEARL,
from vnpy.event import EventEngine
from vnpy. trader. setting import SETTINGS
from vnpy. trader. engine import MainEngine
from vnpy. gateway. ctp import CtpGateway
from vnpy. app. cta strategy import CtaStrategyApp
from vnpy. app. cta strategy.base import EVENT CTA LOG
SETTINGS[”log. active”] = True
SETTINGS[”log. level”] = INFO
SETTINGS[”log. console”] = True
from vnpy. trader.utility import TRADER DIR, TEMP DIR
# g5 A
SETTINGS[”log. file”] = True
event_engine = EventEngine ()
main_engine = MainEngine (event_engine)
main_engine. add _gateway (CtpGateway)
cta_engine = main_engine. add app (CtaStrategyApp)
main engine.write log(f” 5| ¥ G & MIL")
main engine.write log(f” T{F#%4%: {TRADER DIR, TEMP DIR}”)
log engine = main engine. get engine("log”)
# EHilog %,
event engine. register (EVENT CTA LOG, log engine.process log event)
main engine.write log(f”VEM H &4 WIT")
main engine. connect(ctp setting, account detaill”gateway”])
main engine.write log(f”iE4:CTPHEEI1")
sleep(10)
cta engine. init engine()
main engine.write log(f”"CTASEBEHILEAL 5EHL”)
def recheck thread():
BN TORD K 2 i A SR B 2 16 A e i, A Timer R B 108D A 25
all strategise inited = False
for strategy in cta engine. strategies. values():
if strategy.inited == False:
all strategise inited = False
break
all strategise inited = True
if all strategise inited:
main_engine. write log (f”CTASENS &I 4fifh=====")
cta engine. start all strategies()
main_engine.write log (f”CTASENE 4= )3 8h=====")
else:
newTask = Timer (10, recheck thread)
newTask. start ()
cta_engine. init all strategies()
newTask = Timer (5, recheck thread)
newTask. start ()
def recheck trading period():
# HEIOMRELTE SR, SMEH, EHTiner LB 10,
trading = check trading period()
if not trading:
main engine.write log (f”3¢ M T #EFL")
main engine. close ()
sys. exit (0)
else:
closeTask = Timer (10, recheck trading period)
closeTask. start ()
closeTask = Timer (5, recheck trading period)
closeTask. start ()
def run parent () :

won

Running in the parent process.
print (/3 SCTAS S 7 7 A HEFE”)
with open(’Mutiple Accounts Config. json’, mode="r”, encoding="UTF-87) as f:
account detail list = json. load(f)
child process list = []
while True:
trading = check trading period()
# Start child process in trading period
if trading and child process list == []:
print ("8 FHEFE")
# [Fiz4raccount AN % cpulz 03, K Avntrader A LAH & — MNFLEMEIA, Enain_engine. closeZ B A4 iR Hicpudi H
& I 0 20— LS
for account_detail in account_detail list:
new_process = multiprocessing. Process(target=run_child, name=account detail[”account _name”], args=(account_detail,))
newiprocess‘start()
child process list.append(new process)
# 8 AR N, ER RS 4 L BB log &I Aaccount ), BT BAA @AY
# pool = multiprocessing.Pool (multiprocessing. cpu_count())
# child process list = pool.map async(run child, account detail list)

print ("B 3NIH")
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if not trading and child_process list:
for process in child process list:
if not proceSSAisialive():
child process list.remove (process)

if child process list == []:
print (" F HEFEOCH L))
sleep(10)
if name == " main ”

run parent ()

EE—NMMER, ATHHBZBEFHES, TElLogEngined, trader/engine.py 1, IAXMprocessName:

self. formatter = logging. Formatter (
"% (asctime)s % (levelname)s: %(processName)s %(message)s”

)
RIUNRKAAZ, ERERE, FBRHERAILUBAEMTERNT, BIMRRABEILUERTEREX Y, XERERT.
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