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Agent
Name
RSI Strategy

Summary

The agent buys or sells based on Relative Strength Index (RSI) of spot price. RSI is one of mgjor technical
analysisi methods. The limited price is set randomly around the latest spot price, and quantity of the order is set
randomly within a prescribed range. Position of the agent is also considered in decision making.

Execution and arguments
according as TestStrategy.java
Summary of arguments

according as TestStrategy.java
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Outline of algorithm



Getting time series of spot price (J30 price). The agent calculates RSI of spot prices. RSI= upSum/

(upSum+downSum), where upSum means accumulated upward price change and downSum is accumulated
downward price change. If RSl become higher than threashold (1.0 - edge band value), the agent makes selling

order. The agent buys when RSI islower than threshold (edge band value). Price on order is decided as

Gaussian distribution whose mean is latest spot price and standard deviation is widthOfPrice. Order volumeis

obtained as an uniform random numbers between minQuote and maxQuote.

Class

Class Name
SRsi Strategy
Super class

Strategy

Summary of class

Same as Summary of Agent
Fields
Name Type Role Range Value Reason of
Value
\widthOfPrice [lint  |[Variance of limit price decided 1 ... 1000 20 |
. . (minQuant+1) ... (initial
maxQuant int Maximam volume of one order cash/300,000) 50
IminQuant  [int  |[Minimum volume of one order 11 ... (maxQuant-1) 15 |
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edge double||[Edge band vale of RSl method 0..1 0.3 ﬁTé)lrlcal
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getOrder oor delfl € lorder futures price
pos int ||current position Positi\_/e i$ buyi ng pOSiFi on.
Nagative is selling position.
Imoney  |[long |lamount of cash  |0...
: Number of to the
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