TestStrategy3　by Asahina
This agent calculates the moving average of future price (MAF5) of last 5 terms, the moving average of future price (MAF15) of last 15 terms, and the moving average of spot prices (MAS5) of the last 5 terms.　Let the future price gap (FPG) be the gap between MAF5 and the latest future price and the spot price gap (SPG) be the gap between MAS5 and the latest spot price.　When the latest future price < 0.85×MAF15, the order is ‘buy’. When the latest future price > 1.05×MAF15, the order is ‘sell’.　When the FPG is not less than SPG, if the latest future price is more than MAF5, the order is ‘buy’, if the latest future price is less than MAF5, the order is ‘sell’, and if the latest future price = MAF5, the order is not taken.　When the FPG is less than SPG, if the latest spot price is more than MAS5, the order is ‘buy’, if the latest spot price is less than MAS5, the order is ‘sell’, and if the latest spot price = MAS5, the order is not taken.
