// 编译：240884432
// 简称: MoveSpaceStrategy
// 名称: MoveSpaceStrategy
// 类别: 公式应用
// 类型: 用户应用
// 输出: Void
//------------------------------------------------------------------------

Params
	//样本内截止至2024年3月5日，样本外3月5日至8月5日
	//此处添加参数
	Numeric Periods(50);	//supertrend参数
	Numeric Multiplier(20);//supertrend参数
	Numeric GridStep(4);            //网格大小
	Numeric GridLength(10);         //网格数量
	Numeric ss(1);//单次下单的基本手数；
	Numeric zhiying_cout(2); //网格止盈
//变量定义
Vars
		//Bar更新事件函数，参数indexs表示变化的数据源图层ID248844320数组
    Series<Numeric> hl2;        // HL2序列 (High + Low) / 2
    Series<Numeric> ATR;        // ATR序列
    Series<Numeric> up;         // 上轨序列
    Series<Numeric> dn;         // 下轨序列
    Series<Numeric> KG(1);      // 趋势标志序列
    Series<Numeric> midKG(0);   // 中轨序列
    Series<Numeric> CurGridprice(1); // 当前网格价格
    Numeric i;                  // 循环变量
    Series<Numeric> statprice;  // 统计价格序列
    Series<Numeric> orderprice; // 订单价格序列
    Series<Numeric> Rstatprice; // R统计价格序列
    Series<Numeric> A_intprice; // A插值价格序列
    Series<Numeric> B_intprice; // B插值价格序列
    Series<Numeric> HH(0);      // 最高价序列
    Series<Numeric> LL(0);      // 最低价序列
    Numeric Fund;               // 资金
    Numeric Lots_Top;           // 最大手数
    Numeric ggprice;            // 网格价格
    Series<Numeric> lots_scale(0); // 手数比例
    Global Array<Numeric> LorderIds; // 多头订单ID数组
    Global Array<Numeric> SorderIds; // 空头订单ID数组
    Global Array<Numeric> Lpoisout;  // 多头订单平仓价格数组
    Global Array<Numeric> Spoisout;  // 空头订单平仓价格数组
    Series<Numeric> trss(0);    // trss序列
    Series<Numeric> krss(0);    // krss序列
    Series<Numeric> lenth_LorderIds; // 多头订单ID数组长度
    Series<Numeric> lenth_SorderIds; // 空头订单ID数组长度
    Series<Numeric> pc_short_lots(0); // 空头手数
    Series<Numeric> pc_long_lots(0);  // 多头手数
    
Events


//Bar更新事件函数，参数indexs表示变化的数据源图层ID数组
OnBar(ArrayRef<Integer> indexs)
{
	//计算初次开仓手数
	Lots_Top=1;
		

	ATR=AvgTrueRange(Periods);
	hl2=(High+Low)/2;
	
	up=hl2-(Multiplier*ATR);
	dn=hl2+(Multiplier*ATR);
	up=IIF(Close[1]>=up[1],max(up,up[1]),up);
	dn=IIF(Close[1]<=dn[1],Min(dn,dn[1]),dn);

	If(KG==-1 and Close>dn[1])
	{
		KG=1;
		
	}Else If(KG==1 and Close<up[1])
	{
		KG=-1;
	}
	
	Commentary("KG"+Text(KG));
	If(KG[1]==1)PlotNumeric("Supertrend",up[1],up[1],Green);
	If(KG[1]==-1)PlotNumeric("Supertrend",dn[1],dn[1],Red);
	//趋势转化，平仓
	if(KG[1]==1 and KG[2]==-1 ) //

	{
		if(MarketPosition<0)
		{
			BuyToCover(0,open);
			ArrayClear(LorderIds);
			ArrayClear(Lpoisout);
			Commentary("趋势：空转多↑,空头平仓");
		}Else
		{
			ArrayClear(LorderIds);
			ArrayClear(Lpoisout);			
		}
	}
	if(KG[1]==-1 and KG[2]==1 )
	{

		if(MarketPosition>0)
		{
			sell(0,open);
			ArrayClear(LorderIds);
			ArrayClear(Lpoisout);
			Commentary("趋势：多转空↓,多头平仓");
		}Else
		{
			ArrayClear(LorderIds);
			ArrayClear(Lpoisout);
		}
	}
	
	
	if(CurrentBar==0)
	{
			statprice=open;//中轨初始值
			midKG=0;
	}
	
	//计算网格线相关数值
	for i to GridLength/2
	{
			if(i==1)
			{
				HH=statprice;
				LL=statprice;
			}
			A_intprice=statprice+(GridStep*i);
			HH=Max(A_intprice,HH);
			B_intprice=statprice-(GridStep*i);
			LL=Min(B_intprice,LL);
	}
	
	//中轨值迭代
	if((H[1]>=HH and HH>0))
	{
		Rstatprice=statprice;
		statprice=HH;
		midKG=0;
		if(MarketPosition<0)
		{
			BuyToCover(0,open);
			ArrayClear(LorderIds);
			ArrayClear(Lpoisout);
		}Else
		{
			sell(0,open);
			ArrayClear(LorderIds);
			ArrayClear(Lpoisout);			
		}
	}
	if((L[1]<=LL and LL>0))
	{
		
		Rstatprice=statprice;
		statprice=LL;
		midKG=0;
		if(MarketPosition<0)
		{
			BuyToCover(0,open);
			ArrayClear(LorderIds);
			ArrayClear(Lpoisout);
		}Else
		{
			sell(0,open);
			ArrayClear(LorderIds);
			ArrayClear(Lpoisout);			
		}

	}
	PlotNumeric("statprice",statprice);
	Commentary("midKG="+text(midKG));
	if(midKG==0 )
     {
      	 CurGridprice=statprice+Gridstep*(GridLength/2);
         for i = 1 to GridLength
         {
           ggprice = (CurGridprice - (i-1) * Gridstep);
		   SetGlobalVar2(text(i),ggprice);
		   midKG=1;
         }
      }  
    
    if(midKG==1 ) //and HasSendOrder==0
     {
         Commentary("网格交易启动.BarStatus="+Text(BarStatus)); 
         //网格布单
		Commentary("GridLength="+text(GridLength));
         for i = 1 to GridLength
         {
            orderprice = GetGlobalVar2(Text(i));
 			//Commentary("orderprice="+text(orderprice));
 			//Commentary("kg="+text(kg));
          	 if(KG[1]>0 and C[2]>orderprice and L[1]<=orderprice and orderprice>0  ) //and C[1]<statprice
         	 {
         	 	 trss=trss+1;//计算网格同一时间突破了多少个；
				 Commentary("网格布单，第”+text(格子...."+Text(i));
          	     SetGlobalVar2(text(i),-999999);
          	     
        	 }
           	if(KG[1]<0 and C[2]<orderprice and H[1]>=orderprice and orderprice>0 )//and C[1]>statprice
         	 {
         	 	 krss=krss+1;//计算网格同一时间突破了多少个；
				 Commentary("网格布单，第”+text(格子...."+text(i));
           	 	 SetGlobalVar2(text(i),999999);
          	 }
         }
         if(MarketPosition>=0 and trss[1]>0 and KG[1]>0)
         {
         	 Buy(trss[1]*ss,open);
         	 ArrayPushBack(LorderIds,trss*ss);
         	 ArrayPushBack(Lpoisout,open+GridStep*zhiying_cout);
         	 trss=0;
         }

         if(MarketPosition<=0 and krss[1]>0 and KG[1]<0)
         {
         	 SellShort(krss[1]*ss,open);
         	 ArrayPushBack(SorderIds,krss*ss);
         	 ArrayPushBack(Spoisout,open-GridStep*zhiying_cout);
         	 krss=0;
         }      

     }
     lenth_LorderIds=GetArraySize(LorderIds);
     if (MarketPosition>0 and lenth_LorderIds>0)
     {

		 for i = 0 to lenth_LorderIds-1
		 {
			Numeric pc_long= LorderIds[i];
			Numeric pc_long_price=Lpoisout[i];
			if(H[1]>=pc_long_price and BarsSinceEntry>0) //C[1]<pc_long_price and
			{
				pc_long_lots=pc_long_lots+pc_long;
				
				LorderIds[i]=99999999;
				Lpoisout[i]=99999999;
			}
		 }
		 if(pc_long_lots[1]>0)
		 {
		 	Sell(pc_long_lots[1],open);
		 	pc_long_lots=0;
		 }
     }
     lenth_SorderIds=GetArraySize(SorderIds);
     if(MarketPosition<0 and lenth_SorderIds>0)
	{
			for i=0 to lenth_SorderIds-1
			{
				Numeric pc_short= SorderIds[i];
				Numeric pc_short_price=Spoisout[i];
				if(L[1]<=pc_short_price and BarsSinceEntry>0)
				{
					pc_short_lots=pc_short_lots+pc_short;
					SorderIds[i]=-1;
					Spoisout[i]=-1;
				}
			}
		if(pc_short_lots[1]>0)
		{
			BuyToCover(pc_short_lots[1],open);
			pc_short_lots=0;
		}
	}
	Commentary("LorderIds"+TextArray(LorderIds));
	Commentary("Lpoisout"+TextArray(Lpoisout));
	Commentary("lenth_LorderIds"+text(lenth_LorderIds));
	Commentary("SorderIds"+TextArray(SorderIds));
	Commentary("Spoisout"+TextArray(Spoisout));
	Commentary("lenth_SorderIds"+text(lenth_SorderIds));
	 if(MarketPosition==0)
	 {
		ArrayClear(LorderIds);
		ArrayClear(Lpoisout);
		ArrayClear(SorderIds);
		ArrayClear(Spoisout);
	 }  
 
     /*
     Commentary("CurGridprice="+text(CurGridprice));
     Commentary("1="+text(GetGlobalVar2(text(1))));
     Commentary("2="+text(GetGlobalVar2(text(2))));
     Commentary("3="+text(GetGlobalVar2(text(3))));
     Commentary("4="+text(GetGlobalVar2(text(4))));
     Commentary("5="+text(GetGlobalVar2(text(5))));
     Commentary("5="+text(GetGlobalVar2(text(6))));
     Commentary("7="+text(GetGlobalVar2(text(7))));
     Commentary("8="+text(GetGlobalVar2(text(8))));
     Commentary("9="+text(GetGlobalVar2(text(9))));
     Commentary("10="+text(GetGlobalVar2(text(10))));
     Commentary("11="+text(GetGlobalVar2(text(11))));
     Commentary("12="+text(GetGlobalVar2(text(12))));
     Commentary("13="+text(GetGlobalVar2(text(13))));
     Commentary("14="+text(GetGlobalVar2(text(14))));
     Commentary("15="+text(GetGlobalVar2(text(15))));
     Commentary("15="+text(GetGlobalVar2(text(16))));
     Commentary("17="+text(GetGlobalVar2(text(17))));
     Commentary("18="+text(GetGlobalVar2(text(18))));
     Commentary("19="+text(GetGlobalVar2(text(19))));
     Commentary("20="+text(GetGlobalVar2(text(20))));*/
     if(CurGridprice>0 and CurGridprice<10000)PlotNumeric("CurGridprice",CurGridprice);
     if(GetGlobalVar2(text(1))>0 and GetGlobalVar2(text(1))<10000)PlotNumeric("1=",GetGlobalVar2(text(1)));
     if(GetGlobalVar2(text(2))>0 and GetGlobalVar2(text(2))<10000)PlotNumeric("2=",GetGlobalVar2(text(2)));
     if(GetGlobalVar2(text(3))>0 and GetGlobalVar2(text(3))<10000)PlotNumeric("3=",GetGlobalVar2(text(3)));
     if(GetGlobalVar2(text(4))>0 and GetGlobalVar2(text(4))<10000)PlotNumeric("4=",GetGlobalVar2(text(4)));
     if(GetGlobalVar2(text(5))>0 and GetGlobalVar2(text(5))<10000)PlotNumeric("5=",GetGlobalVar2(text(5)));
     if(GetGlobalVar2(text(6))>0 and GetGlobalVar2(text(6))<10000)PlotNumeric("6=",GetGlobalVar2(text(6)));
     if(GetGlobalVar2(text(7))>0 and GetGlobalVar2(text(7))<10000)PlotNumeric("7=",GetGlobalVar2(text(7)));
     if(GetGlobalVar2(text(8))>0 and GetGlobalVar2(text(8))<10000)PlotNumeric("8=",GetGlobalVar2(text(8)));
     if(GetGlobalVar2(text(9))>0 and GetGlobalVar2(text(9))<10000)PlotNumeric("9=",GetGlobalVar2(text(9)));
     if(GetGlobalVar2(text(10))>0 and GetGlobalVar2(text(10))<10000)PlotNumeric("10=",GetGlobalVar2(text(10)));
     if(GetGlobalVar2(text(11))>0 and GetGlobalVar2(text(11))<10000)PlotNumeric("11=",GetGlobalVar2(text(11)));
     if(GetGlobalVar2(text(12))>0 and GetGlobalVar2(text(12))<10000)PlotNumeric("12=",GetGlobalVar2(text(12)));
     if(GetGlobalVar2(text(13))>0 and GetGlobalVar2(text(13))<10000)PlotNumeric("13=",GetGlobalVar2(text(13)));
     if(GetGlobalVar2(text(14))>0 and GetGlobalVar2(text(14))<10000)PlotNumeric("14=",GetGlobalVar2(text(14)));
     if(GetGlobalVar2(text(15))>0 and GetGlobalVar2(text(15))<10000)PlotNumeric("15=",GetGlobalVar2(text(15)));
     if(GetGlobalVar2(text(16))>0 and GetGlobalVar2(text(16))<10000)PlotNumeric("16=",GetGlobalVar2(text(16)));
     if(GetGlobalVar2(text(17))>0 and GetGlobalVar2(text(17))<10000)PlotNumeric("17=",GetGlobalVar2(text(17)));
     if(GetGlobalVar2(text(18))>0 and GetGlobalVar2(text(18))<10000)PlotNumeric("18=",GetGlobalVar2(text(18)));
     if(GetGlobalVar2(text(19))>0 and GetGlobalVar2(text(19))<10000)PlotNumeric("19=",GetGlobalVar2(text(19)));
     if(GetGlobalVar2(text(20))>0 and GetGlobalVar2(text(20))<10000)PlotNumeric("20=",GetGlobalVar2(text(20)));
     
 }  
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