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Agents In U-Mart System Version 2

= From Development to Operation of Agent
= Development of Agent
= To Compile Strategy Code
= Preparation of Agent Definition File
= Operation of Server

Formal Description of Agent Strategies
Class to Describe Agent Strategies
Example: MySRandomStrategy.java
Example: MyDayTradeStrategy.java




Opens Market > [ ] Accepts Connection

Creates Machine Agents

1) Starts Session

A

2) Gather Orders

L

A

3) Accepts Orders

4) Does Auction

Repeats Until Closing




B, Development of Agent

= To Write a Trading Strategy File in Java

= To Compile the Java Source Code into a
Java class File

= [0 prepare Agent Definition File



«@ Compile Strategy Code

= Requires
= UMartSystem
= Java 2 Standard Development Kit (j2sdk)

= Open Command Prompt
= Move (cd) UMartSystem folder
= Compile with the following

classpath UMartSystem.jar strategy/MySRandomStrategy.java

Full Path may needed.




= Open ExampleForMyStrategies.csv with Excel

= Edit/Add line corresponding to your
agent/strategy, and save.
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1 |LoginMame | Password Attribute
_ 2 |MySRandomsS passwdl Machine
3 |MyDayTrades passwdl Machine
_ 4 |TrendStratesy passwdZ Machine
5 | AntiTrendStre passwd3 Machine
_ B | AntiTrendStre passwdd Machine
7 |RandomStrate passwd5 Machine
_8 [SRandomStra passwdf i
8 |SRandomStra passw
A0 Pazswdd Machine
+H—RziStrategy  pazswdd Machine
12 |SReiStrataay  nacomdl  Machine

Connection
Lazal
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Local
Local
Local

Seed for Random Numbers

ey AntiTrendStrategy
strategy. RandomStrategy
strategy.sRandomStrategy I _I
strategy SRandomStrateay
strategy. SRandomStrateay
ztrategy. RziStrategy

ztrategy SRziStrateay

strateey SRziStrategy
strategy.SRsiStrategy

atrategy. Moving AverageStrategy
strategy.SMovine AverageStrategy
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0000000 1000 1} 300000
000000000 1000 a 300000
1000000000 1000 1} 300000
3 1000000000 1000 I} 300000
4 1000000000 1000 I} 300000
5 1000000000 1000 I} 300000
6 1000000000 1000 a 300000
7 1000000000 1000 I} 300000
& 1000000000 1000 1} 300000

9 1000000000 1000 I} 300000
10| 1000000000 1000 I} 300000
11| 1000000000 1000 I} 300000
12| 1000000000 1000 a 300000
13| 1000000000 1000 I} 300000

14| 1000000000 1000 i} 300000 -

| >l




Operation of Server

= Start U-Mart Server (MarketServer _en.exe)
= Specify Agent Definition File

= Start Market

= Get Result as Log Files

Experimental Setting

Setting Default =

Brand Name : J30
Filename : resource:j30.csv
Trading Period
ssions per Day
Start Point

Random Seed




File Help
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Day: 1 Spot Price 2,027 7] 0] sec. >
Session: 3 Futures Price 2,003 d
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MemberlD Sell | Buy | TotalSell| TotalBuy Cash LnrealizewP rofi Margin = — | execution D order
) m|mySRancomStrategy 0 174 967,888,000  -3,91Q00[ 28,200,000 = A
) mlmyDayTracestrategy 00 56 172 96,786,000 1,586,00)  34,800,000
) MTrendStrategy 0 36 266 153 arg,058,000 1,158,00 3,100,000 UMART20050813114136749 ™ Membercsy price.csy
) MlAntiTrend Strateayt ENI] 151 178 596,453,000 -3,647,000 '\ 900,000 el T3l . (RS Ik e Ll
Y WlAntiTrendStrategy? 57 0 220 326 586,230,000 930,000 N\(4,700,000 ERH 200558 A138. 1141
) m|RandomStrategy 24 0 144 116 981,742,000,  -1,158,0000  1X7100,000 N
) m|SRandomStrategy? 0 &4 271 110 965,687,000  -2,203000) 32,0000 [2€] | Microsaft Excel CEV 5ol
) m|SRandomStrategy? 00 267 211 584,022,000 822,000 16,50M000 1 KB
) M|SRandomStrategy3 2 0 243 117 848,836,000 -7e4,000)  50,400,0q0
) M|RsiStrategy 52 0 a7 273 474,734,000 5,934,000 31,300,000
) M|SRsiStrateqy ] 80 0| ora,n23,000 3,023,000 24,000,000\
) m|SRsiStrateqy? 0 o 18 28] 998,336,000 1,336,000 3,000,000
) m|SRsiStrateny3 00 33 0| 991,266,000 1,166,000 5,500,000
O M |MovingAverage Strate gy 1] 1] 34 0 989,280,000 -510,000 10,300,000
) M|SMovingAverageStrategy 1] 1] 4 35 947 TEO,000 -440,000 1,800,000
O M|SMovingAverage Strategy? 1] 1] 16! 47 940,695,000 -5,000 9,300,000
) M|SMovingAverage Strateqy3 0 o 16 37| 993,645,000 -55,000 £,300,000
) m|SFSpreadStrateny! 0 42 120 223 954 416,000 -2,084,000) 43,500,000
) m|SFspreadstrateny2 00 152 128 990,421,000 -2,379,000 7,200,000
) M|DayTradeStrategyt 00 14 58] 995,702,000 202,000 4,500,000
) MDayTradeStrategy2 0 0 40 100 G&1,380,000 o000 18,000,000
[

Set 0 sec to accelerate



. Formal Description of Agent
i Strategies




l,

= Describe Strategy as su

Strategy Class

Class to Describe Agent

nclass of

UBaseStrategy

+setParameter()
+doActions()

Strategy

T

+getLastPrice()
+doActions()
+action()
+message()
+getOrder()
+orderRequest()

MySRandomStrategy

+getOrder()
+setParameters()

5

MyDayTradeStrategy

+action()
+getBuyOrder()
+getSellOrder()
+setParameters()




Example:

e MySRandomsStrategy.java

= One oro
= Decide

= Simple Strategy that makes

er in a session.
ouy/sell, price and quantity

random
= Price Is

Y.
decided randomly around the latest

spot price.
« Implement strategy in getOrder() method.



Exmple:
MyDayTradeStrategy.java

.l
=Mart’

= Strateqgy that orders several in one
sesion.

= Implement strategy by overriding
action() method.




