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Dic<Array<Numeric>> FeData (“TB FINANALYSIS EARNINGSQUALITY”): //1ZEWNZSSI5FR

Series<Numeric>roe: / /W35 18R roe



Events
onBar (ArrayRef<{Integer> indexs)
{
/IS5 38R
Range[i=0:DataCount—1]
{
if (FeDatal0] [6]<>InvalidNumeric)
roe=FeData[0][6]; //ROE 7£ 24710 BAR B IIENABIE 5 TR
Commentary (“roe="+Text (roe)) ;

}

TR RSEMBEN _RRBE - TBEAMEE, X NARMEER UIC HERBI,
WRFBBHERAMNEBIN, FTERARARE UTC2local K. RSN IEF0EER
GetDicTime 1B BTGB IR — 1R —HFBY,

AR HICES

Vars

Dic<Array<Numeric>> sXDXR("TB XDXR"); //[GI%XR, B LA, BCARINTS, BARIEIN
&, WM
Events

OnBar (ArrayRef<Integer> indexs)

{

Commentary (DateTimeToString (UTC2Local (sXDXR[0] [0]))) :

Commentary (DateTimeToString (GetDicTime (sXDXR, 0))) ;

Commentary (IIFString (UTC2Local (sXDXR[0][0])==GetDicTime (sXDXR, 0), "True”, “Fal
se”));
}
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LEENIERUT:

Dic<HHEERE> TER (String B, bool BERAM, String XEXFRH) , BEMD
EIPYENS

DREBIVXBKIRNIUMNE N —EREBIEPINEDR, FIFEREXD KNS, bl
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2) WRABAN, REERB, XPEMMEBIER 5.

3) string XEMROWRAE, BBLMBMXEAZENENHMERE, WRXTMHIERES
EMHIEMRO, SNTBIE.

s N EIEN s R

Dic<Array<Numeric>> pershare("TB FINANALYSIS PERSHARE”):; //iZBEVEENWIEIER"
TB FINANALYSIS PERSHARE “2 TB EAthEHEFE P B RN S IEIRBIEA XN eV o082
B, BEM TS string KEXMRE, BRRBLS.
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ERASEVEG AB A EOV R ENZ GetDicValue () ;

void GetDicValue(String name, String symbol, Numeric time, EWEHIIENTES
rValue)

name ZEMHIBHR S, symbol RKREXREY, time ZH8, HE— rvalue SREIEM
HIENLE,

WRAPNTRZMNEMEIIENS MR AHERNZRBL, IURTEIEPIL —EL
BHITERES.
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Vars
Dic<Bool> boolDs("boolDs”, False) ;
Dic<Integer> integerDs(“integerDs”, False)
Dic<Numeric> numericDs (“numericDs”, False) ;
Dic<String> stringDs(“stringDs”, True) :
Integer mybarcount;
Events
OnBar (ArrayRef<Integer> indexs)
{
mybarCount = CurrentBar() :
if (barCount % 2 == 0)



boolDs[0] = True;

integerDs[0] = barCount;

numericDs[0] = barCount / 10;
stringDs[0] = “str 7 + Text (barCount) ;
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h2a myCodeId=SubscribeBar (myPty. symbul freq,beginTime, 6, Enun_Data_StrategyQuote());
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FEoE: X TEXER,
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mEmhE: XTHNKRE.

(2) BPRENASINERR—EPINIRERILREEIRE.
A APIREAFNEHEBINENSE _IIHFBVEXIREVEEHITIEE,
AFFANGENVIRER |, AFBENNRERIAER |, AP IUBNAEFevEIE
KRR EHEENE.
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14.3. 4 X HEBES

(1) AARRESPEU I, ®FG. FI rb888 K &RE, BAARNHGT. AN
PIRERIEEE NEA “ORMINESE 1d. thf” I,

NRRBRN:

Events
[/ BEHERE, Ri®ziTHE, BXTERE R, NEAEIREIESRE
OnInit ()
{

FileAppend ("D:\\1010\\"+SymbolName+Frequency O +”. tbf”,” N 1§ , "+ F &
i, e, THERIEMN, THIEN, RRE, TREE, )

}

//Bar BFTBLEREN, S indexs RNEHHIEIBRER 1D #128
OnBar (ArrayRef<Integer> indexs)
{

//GetUnitName +TimeToString(Time)

FileAppend (“"D\\1010\\”+SymbolName+Frequency () +”. tbf”,
DateTimeToString (Date+Time)+”, “+Text (Open)+”, “+Text (High)+”,

+Text (Close)+”, "+Text (Vol)+”, “+Text (Openlnt)) ;

}

” 7 ” 7 ” 7

+Text (Low) +”,

(2) REXHEBRTE “WR” LH, WENNIAVERE tdf X, B NEPRN:
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<% | | [ e | [m=me |Ows ==
| &am |[ = |[ == == = | m [ e | 11m s0E S 200G 551
7
E
_ 5
=
B 4% s HEREE > FMEEE (D) » 1010 v |®| | =010t o
E
= Ry EEuEE =~ m @
£ - ExE® s s
5 # HEEAE
= |} smmmbEm dabl 2020/6/1217:35  TBF X2# 92 KB
i’ £ WPSRE
i=
= O s
N o AR (D)
t &
=
=
#
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=
&
SHE(N): | d bt ~| |TBrszis b vl
e
(3) T thf XHBU FER:
& SERH  AREER T R x
. S [DAI010VERFEER1 dabf || == B || mex |Ors [ &= |
g mm |[E7 |[[F=&a || == = | [ e | v/em 100147, 57 2007 SFE:
# - - z S—
B 1 2 |3 4 s e |7 8 |
»1 | BgiE Faih 85 BEN WS BxE  BeE
&2 |2016-05-0600:00:00 2320 2339 2281 2336 4925893 1539605
&
=) 3 [2016-05-0900:00:00 2343 2352 2175 2175 4350020 1655704
E| 4 |2016-05-1000:0000 2105 2165 2085 2147 5110325 1490616
4|5 |2016-05-110000:00 2155 2175 2118 2146 4828803 1522741
=6 [2016-05-12 00:00:00 2154 2150 2072 2074 4236319 1670465
%
=7 |2016-05-13 00:00:00 2064 2078 2000 2030 5149481 1750092
#
8 |2016-05-1600:00:00 2022 2086 2013 2052 4159249 1715379
|9 |2016-05-1700:0000 2058 2118 2042 2114 4183331 1597907
#
= |10 |2016-05-1800:0000 2109 2134 2036 2055 5324991 1450801
= 11 |2016-05-1900:00:00 2050 2073 2024 2043 4339813 1520666
| 12 |2016-:05-20000000 2030 2078 2016 2062 3775467 1546095
#5 13 [2016-05-23 0:00:00 2065 2069 1930 1947 3912343 1473416
#
£ 14 |2016-05-24 000000 1945 1965 1917 1958 3377904 1481282
%| 45 |2016-05-2500:00:00 1963 1973 1912 1916 2452510 1522514
16 |2016-05-26 00:00:00 1920 1958 1907 1953 3708351 1521949
17 |2016-05-27 00:00:00 1955 2048 1926 2033 5607804 1461603
18 |2016-05-30 00:00:00 2033 2054 1894 1990 5103785 1427090
19 |2016-05-3100:00:00 1985 2028 1973 1978 3562799 1470943

THENSIETHSNA,

14. 3. 5 REIERE

KINEIEEE BINEE RGP IR TBProfile B
6 TBProfile ST ATUAZ A INAEE.
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ORI, RDOIZH. HEDINET, BFHE.
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XENARMEIEEFERIERFPEAINPEER SetTBProfileString IWEHIHIE, BILUM “R
07 LHEADEIEIR,

(1) FI7I0

@ SE | TEEN THEx1 LEEE SRRl iR E %

2 [myblock | #E: mykey | @& [thquant | mm || e
e =) [Evalue)
myblock i mykey thquant

stblack ‘

(2) A
Events
OnInit ()
{
SetTBProfileString (“sthlock”, “stkey”, “stvalue”) ;

}

0 BHE  TERN TR LAEE S Ep =] BERD x
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TH. B4R

15. 1 SHNENRNERLR
ST TBQuant FBEVERPALETHEL. ENTDSEETBUT/LA:

SHIRTHBIEARLR
BHIRENBIRITHL S
SHIRTHBUHAT R EY
SHIRTNBIEARZEP

W o

AI=mRAFEILURENN, B TR, AFRRAWAEAH. £FUREARISP, X
R R ENNSSHSHINEER ELE, REHNEAERMICIIKERBEIN =~

EARB.

BHRERNLIEG/\FP, X/ \FPXYNBIERFEN FRATRN

BH2AR
e EH (Onlnit)

[B¥6H B (OnReady)

Bar #(¥EEE#TIXN (OnBar)

Bar ZIETTIEIXE)

(Onbaropen)

ERBE
OnInit ()
{

//RBPBHEE, £

ZHETCIESIHTIR

}

OnReady ()

{
//TEMBHHMIBIRES T

BB, NREHIERIMRE

SR
}

OnBar (IntegerArrayRef

indexs)

{
//RPW55EE
}

Onbaropen (IntegerArrayRef

indexs)

{
//RFPW55EE
}

EXRER

BREBRTRINBHLS
f, RizfT—R REEHH
St f# B Global HLFE
£. 2FREER IMUT
IEIE, BIRESSIRIE
ERBHRITRINGBHLS
# (BIBRSIBESRT)
2fa, RafT—R REEK
SN {EAE Global FRFL
£. 2PRESR IUXY
ST HBRBITERIZE

Y Bar BTN KT,
S# indexs RRBEHNE
BRSEA

& Bar S5—REAINIXED,
S# indexs RABHNE
BRSEA



BB #EHUE) (OnPosition)

OnPosition(PositionRef
pos) {

//BRPIFIBEE
}

* OnBar/EH Y

LFOBHMINEE, S8
pos RMNBHNF B S
(7N

LEIEBIIED, S8
ord X BFNZIEE
(N

LR BFIVIKED, S
ordFill FRBFBIALA
LUV

LENSBBFHN R, =
Hid RAENBRS,
millsecs "RNENIEHE
fREiME

filf——— OnTimerSFHEY —Hi7?

T2

FIE B EIKEN (OnOrder) OnOrder (OrderRef ord)
{
/AP
}
AR EHTIXEN (OnFill) OnFill (FillRef ordFill)
{
/AP
}
BN 2T HHIEN (OnTimer) OnTimer (Integer id, Integer
millsecs)
{
/AP
}
15. 2 BHIREHITHLE
SHRNE NS THINER :
1. BELEYNWBMH.
2. oninit BEEALR, 7 oninit PO —RERAIBENITN. ENEMEESRIE.
3. HIFBROVESR.
4. BBRTEDNBW.
5. HPS ontimer/onbar/onposition HHALA
6. BOBEMEIEIR.
B
| LTS
cREETBW
) HE— TERTERIGE —WNiT— BHE R
onInitZ3{ /
i/
HER

N\

filfs—» OnPosition/OnOrder/OnFill1Z&S{t -

HhiT?

B



15. 3 S RHEVHAI R E

15. 3. 1 BHIXEHEIH

SHIXENHIGE TBQuant FrIGEIEEE. AT AR IKEIBES ? IUBRIEFENBRBFIFRAL
KT URSABH—RX . hI0 TB R begin A end XEF 2EBIXIHTILUA
N — T35S M TBQuant NIBN0'S defs REUHAD events S,

IREVZE ERER
ATNRE (Def's) BRTIUERXABPRESN, ERPARNER, BYUENK

&, XENNHMBAINRE, Fi—E XA Defs BURA

S EUR (Events) BHRIIEEN S RZSBHIRY, BPRESRK, £F
RANBHVSHAREBISTINBAE Events A BHREE
7 BN, REESKW

ER: ZAIBY Begin/End /L3, BT IMAEBY OnBar E44, Begin/End 5 Events
REEARHE, RegEER—n.

15. 3. 2 BIEIRFOIRE
EHRNNREEIEEIE. ENSHNZIE=KE. TANIREE 5 RIS IIRE. B
ARSI EAN AT USRI TR EENE4D157 85, (BT U BEARZE EESBIASREBY
A%.

2R CRENTDBE

SubscribeBar 1J1%) BAR

UnsubscribeBar ﬂii]_BAR

SubscribeTick 1715 TICK

UnsubscribeTick IB1J TICK

CreateTimer @U@L—'—EN%‘%

StopTimer %ﬁ%ﬁﬁﬂ?%ﬁ

A SubscribeTradeByCreateld ijEﬂKZE%

GetBar ﬁi@ BAR %Q}E

GetTick 518 TICK i

A GetPosition ey

A GetOrder ﬁi@%ﬁiﬁ

A GetUnFillOrderIDs BIERTNEFE

A GetFillCount BIPRRZ

A SendOrderEx FIERZE

A DeleteOrderEx HHEEE

A DeleteAccountOrder

REHIETEK 2/ G40EE



Stop 1?&%5%%775

Rerun SEINST AT Onlnit 0 OnReady
Restart EINGTRIEETT

T\ EHER

16. 1 BHBEEN

SNBER TBQuant BURKFIIAE, B4 TBEPIRANBBESRENRBETHALEATRE
HEBRNFRE, FEENBENASHEATNGITHKERIF. tLBFPIUEEN —TNE
RINEISSIRIFE. SR MIBHEIKN RIFHRE RIS S HISKIRIH.

16. 2 BN BRNIERA

16. 2. 1 MERESERBEE N

SNERRIEARNEENT M — _ENMIERIRE.
SN ERRILEARE] Print2Quote, XF Print2Quote BNEZE T :
Print2Quote

B | sHzEeEs.

ba5]

B void Print2Quote(String colurmnMame, Numeric value, String rowName=5trina());
| void Print2Quote(String columnMame, String value, String rowName = String(});

=5 columniame il
value B
rowlame 752

&t | gHEErEs. ESEEEE

Hd value KA KF numeric £ string, AR —4EAZIIENHH.
b4l demo Print2Quote P
OnBar (ArrayRef<{Integer> indexs)
{
Range[0:DataCount—1]

{

Print2Quote ("4852”, GetGroupName (), Symbol ()) ;
Print2Quote ("&£ 552", GetUnitName (), Symbol ()) ;
Print2Quote ("N, FormulaName (), Symbol ()) :
Print2Quote ("E5H(THS”, Symbol (), Symbol ()) ;



Print2Quote ("B EFR”, SymbolName (), Symbol ()) ;
Print2Quote (“[FER”, Frequency (), Symbol ()) ;
Print2Quote ("Bar 7", CurrentBar (), Symbol () ) ;
Print2Quote ("5 585", PositionProfit (), Symbol ()) ;
colValues[0]=0pen() ;

colValues[1]=High();

colValues[2]=Low() ;

colValues[3]=Close () ;
Print2Quote (colNames, colValues, Symbol ()) ;

16. 2. 2 FTERIERZ

BFRIEX, BERBRS. 1726, #HERBEIT, HAAIR demo Print2Quotes

o TEEn NEE optionmain BB Eo = BES TRl x

et H HGEENDOBE 38 GE® MEEC S — .

B EE 2=z 27 ARRE AR B 5= (B2 |ewnm |o=08 |=5mA | ba?
maes %

FEAT: @ #E O Bm FEEEERE i Be M =5 RE

STEE: mEERE: 1% o| N 33 |em B proey e

s [ stwessm EEEE: demo EventReady | ST MEEE.. WEAT  2020/01/07 122009 4|

demo_EventTick SR Ticksd ARSI 2020/01/07 12:20:09

demo_EventTimer SRR EATRDH AELR 2020/01/07 12:20:09

AR AT demo_EventTrade.. S#E 3BHF. AELR 2020/01/07 12:20:09

demo Print2Quote S SEE. AELR 2020/01/07 12:20:09

demo_ReRun S EHWAT.. REAT 2020/01/07 12:20:09
s @ FER O EER

demo_ReStart EUEH SFEM. ARAT 2020/01/07 12:20:09

Bomel: |29 Y | demo Rollover | s SEEG FEAS,  2020/01/07 12:20:00

demo_StrategyQu... ZHEF SENE. ABLAT  2020/01/07 12:20:09

dema_StrategyQu... FHEH SEWEE. RELT 2020/01/07 12:20:09

EHE mman | © pa
O #5488 |20205 18140

BARAR [ e

ARER SEHO=E DMA EEEETE AELT 2020/01/07 12:20:09

DPO RIEERE S PRI 2020/01/07 12:20:09

Ll B [B= B DualA TSEEEESE  AEAR  2020/01/07 12:2000

TR R) =) SHi(E) EMA SRS REAT 2020/01/07 12:20:09
=0 | [ 3@mo | | (WEESEEE  RE4S 2020/01/07122009 v

16. 2. 3 RIBHBE

1. SEANEHERE, RRBUER, HESHBRE, MERBSTNT.
0. EHE-SOTERD, SESE NEE, R« anr HEEE

16. 2. 4 REXARIBRZHBHER
RIBRTOR, ARXRKENEE, FTERENBE,
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1 FiET demo Pr... #ERBem1 demo Print2Quote
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SWETAE
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16. 2. 5 BB RNASHEREB 2 TR TMEH

BTRIBRS, IUBTENBREER SRBRZVAEAE, FEXTASHEERRRS
BOGfT MR &

hws G HEE M DO S b6 EHS WEEC S
RS |#E EE BrE A = =} R BR 5% Bx |ZRES EREH AR bari e HHES BEOES
» 1 @ EXEHS demoPr. HEEET1 2 demo Print2Quote rh83s EameE 18 BeEt x 2019/01/02 | 2020/01/14 11:29:59 253 0 0.00 0.0
HES| BT ' 0.00| 0.00

=3
FBuEs £ | -
E5 HTE 2 BRiE TR =k Bar#g HOES FrEth BEi RIEN =<

rb888.SHFE  demo Print..  ZEREEEIT1 SREENES

rb000.SHFE  demo Print..  #EE&S5T1  demo Print. rb000SHFE  SRexdlissy 1d

demo_Print.. rb888.SHFE

0.00

16. 2. 6 EHBENTBNIZ/R

SHEEEMPRENXE, fH0NE, TJLLERU)IR,
FEXAS -



[Eenmaz: £ W | e[ 212 [9R

e = T makE | EaEs I Baizg meES AEh =5t BIEH =55
1 | D2010SHFE | demo Print.. 62010 ¥ %% | print.. rb2010SHFE sgs2@12010 d 139.00 0.00 3,470.00 3,495.00 343400 3
2 | (bBBASHFE demo Print. rb2010 D1  demo Print. [b88BSHFE  tBEmiEs: 1d 32600 0.00 3,470.00 3,495.00 343400 3
3 | rbOOOSHFE demo Print. rb2010 D1  demo Print.. rbOODSHFE  sBevsfssy 1d 32800 0.00 3,445.00 3,469.00 341300 3
Z .
ZHNXE
[EawEa: # W e 212 R

e 27 v e# M BRRE | B = Barz BEES Fain =t B =

2

demo_Print.. a p_Print.. rb2010.SHFE 0.00 3470 3,495.00

E demo Print.. rb2010 D1 demo Print.. rb888.SHFE 2] 1 0.00 3/495.00

rb000.SHFE  demo_Print. rb2010_ D1 demo_Print.. rb000.SHFE CHIREL L 0.00 3,469.00

. BEXEGH

17. 1 BABRMIRE

BEXGARERFPIUBREN —TRBMELHZINIGL,
BEXEGABBGABRMRBETBHEIXRMIEMR D,
KU TRBFNELUEL—F, BEEXGARRIRESCHENL,

BPEZIRENEMWT:

myPty. symbol= ; //BLIES
myPty. symbolName= o/ /BRBR

myPty. bigCategory=Enum CategoryFutures(); //BGEAZE
myPty. dealTimes=
/] RBNEE, BN 21:00-23:30;09:00-10:15;10:30-11:30;13:30-15:00;

myPty. decDigits=1; VAT §=XVE:}

myPty. priceScale=0. 01; //BRINERBIT

myPty. minMove=1: //BRINZEE)

myPty. contractUnit=100; //BLYRN HARD | skSLIES NIEHE, /N\RFH
myPty. bigPointValue=1: //BRME

myPty. utcOffset=8; / /R DT FRINEN 8RS



myPty. marginRate=0. 01; /M RIEE XK
myPty. sharesPerHand=1; //RNEFRE
myPty. currencyID=Enum CORMB() ;: //mf®

TR : PriceScale BNRBNFANTIBONB R -, SNTREZEHISSIHEANERED
o

17. 2 fTIBHER A IE

TSR N ELD, [DRITIBEUHERAI SR fTIB BV %,
ENMBTBHEENGI 2RI, J5 SR N ERIYTISHEIXBALREN pushbar,

17. 2.1 pushbar 89#15l

1.pushbar BENEA
PushBar @MEBEI AN ARANRE. ©OUEEMIPETIFITIE, Bool PushBar (BarRef
bar) ;Bool PushBar (TickRef bar) ; $FR5F 2 #EIXITIBEEV KT pushbar BY time ¥,

WRHIE time /\F25F] currentbar [¥g, R0
WRHIE time FF2F] currentbar I8, TIRIER, BIZITA;
WRHIE time KF 270 currentbar {8, FHANTVURAINH

O>¢

2. pushbar VX% time BV
XY FEE—1R bar BI6Y8), BPHIENSE begintine JREH AR /ERTIADY tine, FILIER
BARFARAEKINT | NextTradingDateTime (beginTime) o

ST HER bar HIBERMNEN, BBANE N —IRHZ2HIXB bar 89 time, X TIJLUER
Nextbartime 4R EHKIRE,

3. RENEIENTTREILER
FEMBEIERS AAHRRETEROWLH, HEXNTES.

17. 2. 2 [BSP{TIBE0#E:

UTABNBEUBM demo_StrategyQuoteOfDependence SHFIXF) B REXIRTT G LIS
NE R,

1. 85—1R BAR HUHERX
FIREIHEIRINIALE oninit Z/GHY onready EEIZIHIT. EANE—IR BAR BHERESE|
NIVEIBRBEA, ME—IR BAR 25, MBI HERIMEIFIE RGN,

2. 55—1R BAR /B Th
f onready Z/GBY onbaropen & onbar PFEEAEMEX —RFE—IR bar, XIF AT A,
if (CurrentBar () ==0)

[
L



/B EE] Bar==0 ##E, TIBN4R, BTG
DoPushBar (myCodeld, Data[myCodeld]. Date () +Data[myCodeld]. Time (), False)

3. [HSPELR BAR BOHERX
[DSPELAR bar BY#Ex, JUARYE Nextbartime EMEEABIT,
nowTime=Data[myCodeld]. NextBarDateTime () ;
if (nowTime < SystemDateTime())
{
//MBENSEEHTE, BFHBERNNSEMIBRNE
DoPushBar (myCodeld, nowTime, False) ;
}

17. 2. 3 SKN{TIBHOHERX

SERTIBRHENEREEN B ENA,
OnTimer (Integer id, Integer millsecs)
{
nowTime=SystemDateTime () ;
If (Data[myCodeld]. IsTradingTime (nowTime) )
{//PERNETE, BTFEIERM S HMEERNE
DoPushBar (myCodeld, nowTime, True) ;
}

17. 3 52&& demo {13

Params
//BERNRIDS 4R
Numeric beginTime (20190101. 000000) ; //#0EFTEAKIE
String sym(“rb888. SHFE”) ; //&¥I2FR
String freq("1d"); //HIBREHA
Integer millsec(1000); //EiNE2k0 %G
Numeric klineLow(100):; //K £k Low
Numeric klineHigh(140): //K % High
Numeric klineRangeRate (0. 0008): //K & Z5SBEREL
Numeric klineJunpRate (0. 0035); //k ZxZIBEKIKAEL
Numeric FastLength(5);// fGEATEE DA S
Numeric SlowLength(20) ;// KEATEEI A S
Vars
// RN 8
Numeric avg;
Global Integer myCodeld;
CodeProperty myPty;



Global Integer cnt(10);
Global Numeric cycBars(10) ;
Global Numeric base(0) ;
Bar barTmpl;
Bar barTmp2;
Tick tickTmpl;
Tick tickTmp2;
Numeric nowTime;
Series{Numeric> AvgValuel;
Series<{Numeric> AvgValue2;

Defs
Integer CreateBar (BarRef iBar, Numeric iBase)
{
iBar. open=Rand (iBase—iBase*klineRangeRate, iBase+iBase*klineRangeRate) ;
iBar. high=iBar. open*Rand (1, I+klineRangeRate) ;
iBar. low=iBar. open*Rand (1-klineRangeRate, 1) :
iBar. close=Min (iBar. open*Rand (1-klineRangeRate, 1+klineRangeRate), iBar. high) :
iBar. volume=Rand (iBase*10-100, iBase*10+100) :
iBar. openInt=Rand (iBase*10-100, iBase*10+100) ;
Commentary (“base="+Text (base) ) :
Commentary (“of fset="+Text (iBasexklineRangeRate)) ;
Return 1;
}
Integer CreateTick(TickRef iTick, Numeric iBase)
{
iTick. open=klineLow;
iTick. high=iTick. open*Rand (1, 1+klineRangeRate) ;
iTick. low=iTick. open*Rand (1-klineRangeRate, 1) :
iTick. last=Min (iTick. open*Rand (1-klineRangeRate, 1+klineRangeRate), iTick. hig

h);
iTick. volume=Rand (iBase*10-100, iBase*10+100) :
iTick. totalVolume=iTick. volume+100;
iTick. openInt=Rand (iBase*10-100, iBase*10+100) :
/...
Commentary (“base="+Text (base) ) :
Commentary (“of fset="+Text (iBasexklineRangeRate)) ;

Return 1;

Numeric GetBase(Integer current)
{
if (base==0)
{
base=Rand (klineLow, klineHigh) ;



}
if (Mod (current, cycBars)==0)
{
cycBars=rand (30, 60) ;
base=Rand (bhase-base*klineJunpRate, basetbase*klineJunpRate) :

}

Return base;

Integer DoPushBar (Integer layerld, Numeric datetime, Bool isReal)
{

//#B bar I

If (DatallayerId]. Frequency=="tick”)

{
Data[myCodeld]. tickTmpl=Data[myCodeld]. tickTmp2;//S5%
CreateTick (DatallayerId]. tickTmpl, GetBase (CurrentBar())) :
DatallayerId]. tickTmpl. dateTime=datetime;
DatallayerId]. PushBar (tickTmpl) ;

}Else

{
Data[myCodeld]. barTmpl=Datal[myCodeld]. barTmp2;//3&%
CreateBar (Datallayerld]. barTmpl, GetBase (CurrentBar())) ;
Datallayerld]. barTmpl. dateTime=datetime;
If (isReal)
{

DatallayerId]. barTmpl. lastDateTime=SystemDateTime () ;

}
DatallayerId]. PushBar (barTmpl) ;

}

Return 1;

Events

// LR SSIN B4 BRI AT

[/ BHERE, RIZzTHHE, 8hciTAERBE—R, NEEIIREIESRE
OnInit()
{

CreateTimer (millsec) ;

//BENEH

myPty. symbol="my888. SHFE"; / /SRS

myPty. symbolName="ETE V&4 //BERSBR

myPty. bigCategory=Enum CategoryFutures(): //BGAZE



myPty. dealTimes="21:00-23:30:09:00-10:15;10:30-11:30;13:30-15:00";
// RBIEE, BN 21:00-23:30:09:00-10:15;10:30-11:30;13:30-15:00;

myPty. decDigits=1: //INEL ST

myPty. priceScale=0.01; /I RINETNETT

myPty. minMove=1; 4~ UNE5))

myPty. contractUnit=100; // BB BARP 1 kBB S NIEHE, NW\RFH
myPty. bigPointValue=1; //ERMME

myPty. utcOffset=8; // RGP RIRER 8RS

myPty. marginRate=0. 01 ; /MR LK

myPty. sharesPerHand=1; //RINEES

myPty. currencyID=Enum CORMB() ; //fhfb

CreateProperty (myPty) ; //RIZ G

myCodeId=SubscribeBar (myPty. symbol, freq, beginTime) ;

//EFTERNHBERESTNEIEA, NATHERINRESFRIE
OnReady ()
{
[/ BN e EYE, BFEIENRISSEMERERNE
DoPushBar (myCodeId, NextTradingDateTime (beginTime), False) ;

OnBarOpen (ArrayRef<Integer> indexs)
{
if (CurrentBar () ==0)
{
//BOUERA] Bar==0 #{#fE, TIBI4RY, RIS
DoPushBar (myCodeld, Data[myCodeId]. Date () +Data[myCodeld]. Time (), False) ;
}

nowTime=Data[myCodeld]. NextBarDateTime () ;
if (nowTime < SystemDateTime())

{

//MEHRHE, BFHFERNNEEMHTRNTE
DoPushBar (myCodeld, nowTime, False) ;

//Bar BFIBLERE], S indexs RNEHIHIBRERIE 1D 248
OnBar (ArrayRef<Integer> indexs)
{
Range[0:DataCount () —1]
{
AvgValuel = AverageFC(Close, FastLength) ;
AvgValue2 = AverageFC(Close, SlowLength) ;



PlotNumeric ("MA1”, AvgValuel) :
PlotNumeric ("MA2”, AvgValue2) :
If (MarketPosition <>1 && AvgValuel[l] > AvgValue2[1])
{

Buy (1, Open) ;

1
J

If (MarketPosition <>-1 && AvgValuell[l] < AvgValue2[1])

{
SellShort (1, Open) ;

1
J

OnTimer (Integer id, Integer millsecs)
{

nowTime=SystemDateTime ()
If (DatalmyCodeld]. IsTradingTime (nowTime))

{//PhESRINEHE, BTFEUIBEN S HMEEERENE
DoPushBar (myCodeld, nowTime, True) ;

T/\. TEIRIFAEA

TIBERMIRREE RIESSRUREE B E X TIBIRR PSS LIERR PSS ELN
89, WRBAFI0 8, ROREINXESSANFAMRER. WNEMAR:

o SEEn NREE x| SRR LRER
] e—

IR

EIRIER

IRSHE HABIBGEE /) S BARARSOT/ER) SEEEE TTMOHE) SESHEE0UVE) SESWSIAGUE) SESWEAGYE) SESWEN TTMGT/E)

2020/03/31  0.045 2 0.045 0.1532 4.6536 23795 23795 9.3856

2019/12/31  0.161 0.1605 4.6184 93613 93613

2019/09/30  0.139 .13 0.1588 4.6027

2019/06/30  0.097 0.1454 4.5556

2019/03/31  0.0524 0.1419 4.5607

2018/12/31 01321 0.1315 45167

2018/09/30  0.1143 0.0833 4.4896

2018/06/30  0.0849 .0833 44433

2018/03/31  0.043

BES K. PEHK. UEES. BEEa,
EBRRNTED, MPOMEL FAEEE A RERETEE MEER.
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IKSONTRE: BRIEIR. BARE. Sicae)]. U], k.
4. BARBHE. WEmRE. HOImEN.

#5: (600098

FHER

SRR BAFE gD

BiRER

2019/12

2019/09/30

2019/06/30

2019/03/31

2018/12/31

2018/09/30

2018/06/30

2018/03

2017/12

REGEIGOVE)  SRIG IAEAGBOVE) SRS TIMOUVE)  SESE=0U/ER)
004: 00425 2364

02955

02557

0.1708

02571

02679

02489

SRR BRI ) BEN

S

9/06/30

2019/03/3

2018/12/31

2018/09/30

2018/06/30

BAGERIGOVE) ®ESEIGOVE S MAEAEoTE) S TIMOVE) S0

00425

02557

01708

02489

SRR BRIER

SIS

RSEE

2020/03/31

2019/12/31

2019/09/30

2019/06/30

2019/03/31

2018/12/31

2018/09/30

2018/06/30

2018/03/31

2017/12/31

BAGRIGOVE) SESRKESOVE)  SEG AEAES0VE) SRS TIMOVE) | SRRSO/

0.1708

0054

0039

02489

WESSEACT/E)  SEREVEACTE) SRS TTMGT/ER)
23022 10792

108734

95977

68955 94787

HamE H AN

SESWSEACGY/E) SESWEAGUE)  SESWE TTMGL/E)

B

BREUSEACT/E)  SRSVEACTE) SRS TTMG/ER)
10792
108335
105228
97547

96413

WEREE

BREVAICYE)  SERSRARECT/E)
00325
04231
03512
03231
01296

06173

06173

05
01182

06845

BREVARICYE)  SRERSHECTER)

0.10:

0.1296

06173

01182

06845



BfRE
QT B

BRES

iR BAmEE & &7 o = A IR

BARE

wEEE ARG T BE%)  ARNETE ML AKECE) ARG S ATE%)  SECSGTE IR S SRETE IR  SESBGEE TTM(%) SRR SEPREEE TTM(%)
2020/03/31 06785 06772 06813 41471
2019/12/31 48163
2019/09/30 42034
2019/06/30  2.8268
2019/03/31  0.8944
2018/12/31 43365
2018/09/30  3.979
018/06/30 27027
2018/03/31 06611 06611

2017/12/31 43871 43814

BBEN
BT

MBS

SieiER BHERE 275 ]
=y
EizEeh
wEEE ERLEE FEENER) FEENABKAR)  BRNGOENECR)  SORKEERSASRR)  BAHGKESSECR)  RfIHERESERBIR/X)

2020/03/31 0423 24865 5 238404 22137 406578

HIBOH

SRPTRRE(%)

2019/12/31 3849 140026 7 9 117801 305603 18609

2019/09/30 2 04265 5 196942 85746 13561

2019/06/30 6 819 3591 440 2472 3 20,1466 56924 6: 08166

2019/03/31 02955 410 8 226051 185517 ¥ 04016

2018/12) 9 X 25.1877 171626 117009 2 16787

2018/09/30 X X 27.6747 54 15702
2018/06/30 175469
2018/03/31 3 7 9 166553

2017/12/31

NN
BT

SR BHRE

i385

foiEt ) FRULE%) HESARKRONG / RESiIH%) HESARBGNG /BRESS(%) ARMERSE%) ARME/BRESS%) BEME/ %) SRIABESGIE/ st SEEar-eReREswamait

2020/03/31 1258107 79.4845 1019453 840698 916215 X -0.007

2019/12/31 1274937 Y 1063983 97.0238 0.1664

2019/09/30 1285497 77.7909 1027003 3 943254 01178

2019/06/30 124, 804094 109.8386 1494624 00725 00612

2019/ 1124993 97.8404 1230192 00189 00397

2018/12, 1160446 86,1738 1245207 100.9414 112.1497 01453 0089

2018/09/30 1141663 875915 1222283 906775 102.9649 00776

2018/06/20 1204662 0108 1291607 101.0294 1143841 00758

2018/03, 1146161 0484 1067556 1220149 00174

2017/1231 120, 1086456

01555

00836

00437

01119

00783

00291




AKEEDD
BT

SRER
FRI<BES

HAGIEBESFILIRK (%)

HESEE

2020/03

2019/12/31

2019/06/30

2019/03/31

2018/12)

2018/09/30

2018/¢

2018/03/31

2017/12/31

-200 -200

150014

WEneE
0 NPT :

SRR

=

NeiE

2020/03/31

2019/12/31

2019/09/30

2019/06/30

2019/03/31

2018/12/

2018/09/30

2018/06/30

2018/03/31

2017/12/31

SRR SIS/ EWBN (%)

1085685

127573

113663

17,6744

1135002

1136425

1101141

WEDA
W RNEPTR:

SRR

REnLd

BEEm

2020/03/31

2019/12/31

2019/09/30

2019/06/30

2019/03/31

2018/12/31

2018/09/30

2018/06/30

2018/03/31

2017/12/31

HEREPRESNOFERCTER)

10881

15989

REGRIESFLIRK %)

ENPARILIRK (%)
17779 -513001
136732 3897
145045
49734 -108821
10489

17.4489

277536

1129091

HEBRIZHSESEEHNRE/ZWEN TTM(%)

1114351

113387

1128628

115.1541

1153912

1135093

1138767

1126979

1130091

HREAGWER)

SRR (%)

RRISBEILIRK (%)

-314728

117265

0654

97363

10952

-209152

-3.949

232205

1005281

11463

SREIFLIRK (%)

309518

SRR RPN (%)

23919

119494

98107

116645

BRI ()

60514

HER AR RHEIRLIRK (%)

-213564

149114

81217

386629

MEnt

SEENFENREREFE/EWB_TTM(%)

268

BEEAIRRE )

HIBHH

AT R IR FLURK (%)

389792

72085

128571

656,

SEEAF SRR AR (%)

29790904

474615

3531077

354864

5503374

1986892

1897463

AT (%) BERRILE%)
1000

83475

1000

1000

1000

611104

1000

401771




RELH
BT

Bk % s 2 £ 5 3BT

BALEH

SRR BREE%) ) ARRRIZET/ SFFE%)  BERCIE®)  RESCREG)  KEESUSHT0)  SNESS/S3E%)  RESARRREE / SHERASA%) WHEES/ SBEARA%)  RING/ AEATH%)
2020/0331 512125 78633 401479 01231 01772 504816 495184

2019/12, 9 3859 0.1247 01746

2019/09/30 517686 384916 01281 01768

2019/06/30 50972 7 7 400356 01217 01577 523443

2019/03/31 485029 9 01171 01011 494502

2018/12/31 492021 254502 00997 01014

2018/09/30 487844 275145 55 X 21179 01021 01017

2018/06/ 500381 284578 21257 01129 00999

2018/03/31 01133 465962 416955

2017/12/31 500616 01129 479282 438524

WmmE
BT

EEENANGE / FRSEG)  SEEMGEE / FESE TTM%)  NRESAEATRIGHAESHE%) NREAEATRG/ARSE TIM%)  MHESTIMEGEE / FIISER)  MESTEIREE / MESE TTM%)  EWMCORER / MEESHG
2020/03/31 1072 185174 299991
2019/12/31 ¥ 06473
2019/09/30 7 17.8085 14653
2019/06/30 61 740418 289651 . 16429
80001
2018/12/31 815682
2018/09/30
2018/06/30 74 88126
2018/03/31 804 857388

2017/12/31  89.0948

S I E Rani] E AR

FBOHT

et ) BT H BT (%) AEBATIBAKIFHGT / SR (%) RN / ERBN(%) G / FRISE(%) FRASR / BHEAE(%) BHEHGE / EASBN (%)

2020/03/31 24646 X 16457 816313 450929
2019/12/31 z X 828053 649106
2019/09/30 2 £ 81683 67.6681
2019/06/30 x : 66,0806
2019/03/31 £ 2 23394 810154 522749
2018/12/31 5 ¥ 763991

2018/09/30

2018/06/3(

2018/03/31

2017/12/31

18. 2 FE ™R



KSRERRS: MEREBR. WERAKRBR. A RERER,

ERER
BT

FEREE

iResam

2020/04/30

020/04/18

2019/10/31

2019/08/31

2019/04/

kil

129138024

12962,762.151.01

63945944454

2019/04/12
2018/10/31 18,798,487,8549
2018/08/31 12,400,555,269.11
018/04/28 6,112792,081.44

2018/04/28 24,798,110,159.48

WERRER
BT

REeRmFHE

A FFeSit RgATt

2020/04/30 6914812,0520 7,064,383,6680

2020/04/18 30,440277,8880
2019/10/31 21,824,672,9020
2019/08/31
2019/04/

019/04/12 30,004,168,183.0

2018/10/31 214357182390 20,15,0196310

2018/08/ 13,717,498,89¢ 4044220

018/04/28 6678,103,1430

2018/04/28 26440,128,589.0

BENfRER
SUNE]s

iREa ESEERERYNT
2020/03/31
2019/12/31
2019/09/30 21,671814,79881
2019/06/30 20,685,178:465.96
2019/03/31 18703,24430429
2018/12/31 18924,283424.89
2018/09/30 18703,022,056.16
2018/06/30 19,527,315,007.

2018/03/31  37,818065711.94 18467,126,109.34

2017/12/31

38,549,382,719.77 192084235589

597

8,320,445.03

23,627,333,969.0

PR G BE At

-149571,6160

742

132

435,

137

6080130
1,684,263,8¢
0,698,608.0

0944760

988,247.0

EEENF R RESER

20377,04181604

19,8962

19,857,836,107.78

19,538,082:836.97

19,635,068,166.89

19,250,959,160.87

957,546,513

572,582474.02

181,877,89028

164,611,816

132595835463

RIS O (RIS St

51,282.9410

4853140

343087610

443,098,1020

358,267,750

4752044860

RRERRERA DT

4176691801581

42,385420,110.19

41862,840,705.09

40,581,461,593.17

A\

SR

1265333117

1,161,104,48025

971,785977.28

582,146,462.7

184,646,8308

1,029,23796139

5,471933.04

644,939,7

166,420477.19

131407977473

5758473210

46943817330

22586709000

22929867710

9553037000

mEEE

DamERE

BFGERRE RN

55,847.84

9,987,657,576.

1042505552824

10,548,541,091.04

11,105,629,73145

9,927,625,56149

10,531,974,941.47

B

103,290,833

961,455,803.84

793,784,32667

51172859

149,592,30265

-131870,193

207,123,789,

166,297,516

119,047,516

157,5000000

EREESIT

-155,293,801.98

-27,519,886.06

11665938862

-15,804352.7

894,151,68068 577,007,51924

AERRBT AT RAIREEAT IFRMAEAT

-524,564,3800 1,343,963,1220
-3501,8964190
~1904911,7140 8656,632,196.0
69538926390
75,766,872.0
4516330
-597,035.945.0

5059,044,3460 60345482100

-3029187120 40327954730
2,555,004,969.0

110234354280

RFGERNF MRS RES R BHERRERNDT

32,842,562,167.97 7,201232,71675
802805452699 155045
£,103,606,396.52 13,568,208,402.29
12,134,183309.31
9,583,409,744.
10,540,892,746.86
27,789,549,13201
27,919,284,04955 10,558,584 477.97
27,890,40,15045 769995477078

28017,407,7783 8462,826,41648

BFENRE RN

638,674,61089

702.902,790.99

507,060227.11

100855,035.92

1471,249,199.92

BESARRSGE AT

~718,363,764.0

1812772760

237459230

7727478520

-975,503,864.0

439379110

-882,389,5080

7707248020

BRENF NSRRI PR

17,001,62921089

17,142,645,622-

16,858,702673.35

16,632.82901643

1662521641956

16307,774175.24

16382.2663333




TAMBRAR. TRRKR. RRAR.

BENEGR) WSS TRBLES HRBAR IR ERATRE
2015/06/27 28,882.2071 118497 272,619.6558 X HEARRRNEES
2013/06/27 39419 19.1433 5 IRBARFIRIRE

2008/08/16 1379520 2029661

NABRE
BT

2018~ 2017~ 2016~ 2014~ 2015~

foces
ek (5Rr)

i)

TRORBER R
BT

BT
s o3 e HATRERIR

2017~2018~  2015~2016~  2013~2014~  2011~2012~ 2004 ~2010~

g BRI
167,6374830 41656446
120,141,0710

1920
90603190
7,561,673

72995150 1813866

RBALRBSERAS DEAR 4,892,500.0 1215743

3 T} 2 0.856861
IS B A SR AAIRAR] B HAAE 5 EX 0765677

28 B2A F 0473904

TREIR
BT



e AR BERAS

2005~2008~  2001~2004~ 1994 ~ 2000~

SR SRR

REEAERAS TR 167,6374830 4164992

ARYIBFEHRIAERAT] ors ¥ 120,141,071.0 29.849327

Ftih A TFRBAR 99334920 2467999

2251057

1878715

1813581

RYIEA LS ERAT i i X 1215553

B N 4 3448, 0856726

AIDR) | BRE S ERAT ®H, EaNE 7 3,081,305.0 0.765557

BAA v 1907,127.0 047383

RARAK
20T BTN

MSBE

R BRAS
BRIRAE

it ABFE PSR ABRFHSISIRE BHABRAS IR
2020/03/31 3921 103920 3873092 387300
2019/12/31 898 98980 4066395 406630
2019/09/30 84180 4642061 464200
2019/08/20 3 81570 4790593 479050
2019/08/09 82470 383, 473830
2019/06/30 83960 4654224 465420
2019/03/31 83800 4663111 46,6310
2018/12/31 7330 5,733 2474621 44,7460
2018/09/30 88470 4416962 44,1690

2018/07/31 91240 ¥ 4282866 428280

Th. RENA

ARANABRAFIC—LLAVBHKRABNARA LIEX XLTEXER S TBQuant f£E4H)
HiE. ENER. BERMEFZFHENNA. AP IUBNXLE TEXKimEZESBRAGA
%, —EDIREEUE R .

BRIRNENASRNAET: 2RF0. BYE. #xEk. FIRIBRBER. BirEEmEN.
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IS
SRFEE/EF,IULENSBNREARZIERE G ATNERFOER.

FIER

AP OEENA PN RS X LR AEYSK .

1, EbHEHE0sEN
2R ENERRIENEMEIBREERTED L. APERIEREMEE, MR
EVEGEIE. I DIIER TN E 0O T KZEEM AT,
Dic<Array<Array<String>>> mmlong ("TB MEMBER positions long”);
Dic<Array<Array<String>>> mmshort ("TB_MEMBER positions_short”);

2, ENERNER
SENWBERRH T —TERAFBERNFES. BPOUE MBPENEEGBE.
Print2Quote ("2k£R7, dumlong[i] [0], Text (i+1)) ;

3. BERHONT
MU plot W, INEEENRAKA, BRIBEARZRAFLESIHNE. ARFDPREE 5MF
HENTEE. BRI plot BEINEARRZ.
if (sumlong<>0 and sumlong<>InvalidNumeric)

plt. line ("sumlong”, date+time, sumlong) ;

4, WESEOER
RESHIRE T MBI U MDERSHV O BPYRUE TAINTSHESHER
B,
enum<String> membername (["CR", "KLZHALR", "PEHAR", "HERAKR", "BHEAK
Y VERSURATR, "BERBL”, THOIEDHRY, TRUSHEAR, TSAERLR”, TR ERER”, TRE
HALR”, ”EIII%E’EHL*E”, T—REATRT, TP RHERLR”, TRBEARR”, TRBHEATR, TRIEHATR, ”EIII
WREATR"D) . //aRIIxR

19.2 BXYHE

NFR5RE



X
X
X
X
X
X
X

HXXXXX XXX XX
XXXXXXX

XXXXXX
XXXX XXX XXX

{XX XX XXX

DIRE@ T

BYRREAHEE “0” f1X “X” RS —PE R,
BXEEBAN, B8 “MSRA” HEN. BXREUNS LR — MBS AIBIRE
B, SIR—"1 “X” &3, SRR MM RMBER, #MA—T “0” RN,

FUNBR
1. Plot @E#R
BPEIXTMEREZES S — I plot RIS B R,
if (n>0)
plt. icon(Text (j), xDatal[0], yDatal[0], iconDatas[nl]) ;
Else
plt. icon(Text (j), xDatal[0], yDatal[0], iconDatas[n2]) ;
2. “HHANRER
RSP F LT ENRITBFHE A LDH. BPILE N _4HE0E
FRo

19. 3 HEXTEAR
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sl g x 2020/01/02  2020/06/0°

5 e e

-

5925 * 2020/01/02  2020/06/0°

601818 b/ 8T 8 266375 99482975 x 2020/01/02  2020/06/0°
o — . N
e

. w

18 B x 2020/01/02  2020/06/0°

18 BRUE x 2020/01/02  2020/06/0°

- 5 oo e

5 @ e

LIeEE ™
HiXER AP ETALNRERE SHTIRRZE, T BasIEER N EREIXE 715Kk
MESThEE,

FHBRm

1. BHREEUER
AFPERFIIR FSHERX TRYUNEESE, JUT MBRPXLESHIWAE
(=100
PublishEvent ("ARZ-HARSBH", mySyms, "{TIBIRM") ;// RIXERBHENTIBIRN

19. 4 FRBURFER

NAFE

608.4 B Plotinfo
5875.0

2016051818 5632.8 60, 2018091918 47344
60616.18 5912 8 2018092118 4797.2
16071418 % 20181015.18 4178.4
16081718 6 6379.2 2018122018 4264.0
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