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Linear Regression and its Optimization Algorithm in Program-Trading System
YANG Guang-Bao \ |
(School of Qingtian, Zhejiang Radio & Television University, Qingtian 323900, China)

i

Abstract: In program trading, trading strategy is determined by forecasting the tendency of prices in the future, based on
calculating historical data according toithe tra&ing model. This paper proposes a linear regression trading model. It
discusses the principle of the model, algorithm implementation and efficiency in running. Finally, an optimal algorithm

for linear regression in Program-trading system is obtained which is competent in a real-time calculation for plenty of

historical data. The algorithm’s time complexity is least.
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forfint i=n-1;i<rates_total;i++){

double templ=0, temp2=0;

for (int j=0; j<n; 440 {
templ=templ+priceli-jil:
tempf=tempZ+ j*price[i-i];

1
kBuffer[i]=((n-1)%templ/2—temp2) /temp;
bBuffer[il= templ/mtkBuffer[il* (n-1)/2;

}
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int since;
iflprev_calculated*0)since=prev_calculated-1;
else since=n-1;
for(int i=since;i<rates_total ;i++){
double templ=0, tempz=0;
for(int =0; j<n; i++) {
templ=templ+price[i-jl;
temp2=temp2+ j*price[i-j];
i

kBuffer [i]1=((n-1)*templ/2—temp2) /temp;
bBuffer(il= templ/ntkBuffer[il*(n-1)/2;

}
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int since;
if(prev_calculated>0)since=prev_calculated-1;
else since=n-1;
for(int i=since;i<rates_total;i++) {
if(i==n-1){
double templ=0, temp2=0;
for(int j=0;j<n; j++) {
templ=templ+price[i-jl;
temp2=temp2+ j*price[i-j];
tempBuffer[i]=templ;
kBuffer[i]=((n-1)*templ /2~temp2) /temp;
bBuffer[il= templ/ntkBuffer[il*(n-1)/2;
}

else |
tempBuffer[i]= tempBuffer[i-1]+price[i]l-priceli-n];
kBuffer[i]=kBuffer[i-1]+((n-1)#*(price[i]lprice[i—n])/2
~(tempBuffer [i-1]n#price[i—n]))/temp;
bBuffer[il= tempBuffer[il/ntkBuffer[il*(n-1)/2;

4 Hyk=

ARH 5 R
-l
tempBuffer[ |17 fif b= Zcia‘l_) e
=0
since,temp,temp f-,tem1;;2,kBuffer[],bBuffer[] [A] L.
FEFPAE SR — IR 5L tempBuffer[i]H) 77 23t N N1
WS, —BAETH-ME)G, 3T A2
LB 5 AR B A AR AR — v T AT B, Tod et
AWTEI. ki, Sk 5, ki Sk
A LLE R ki-1 5 tempBuffer[i-1], BLAAH AL B 122
AR, AR IR T i SAE Y
IN—AE A& tempBuffer[ ]Il B AR A ) V1545 R,
M AR F3 (R I 1) S0 REBARAIR, R T SR B SR
2*(m-n+1)*(n+1)J8/> 2] 3*(m-n)+(n+3).
CEE =R AR SEE, EAE TR R A AL

MR R AR O(m), fEWIRLZ IR, 25— ASBr i |

K SRS HEAT S S, I A A _0(1). &
AR S0 b T S 4 PR T o MRS,
i 95 KBRS £ 1A Pk b 5 56 S

2k
He.

3 ZR MR B SR AR I,

16 MTS A 551 th A T B AR AR 1) [y s 254l 2y
S8 HLL M15. M5 = 50 30 (m 5 5140 92282
368310 1097576 ). [MIAZEH AW n 43 H1E A 10,
100, 1000, 1000000. *f =R IELEYIUGAINT 15 ST
S 3 AT IR, MR ) AR AR DL BB i T
PR AT = PP B RAT AR B Fi b 45 ST T L I [R)
(Z™). EHEENIFH S48 KA nrnsE LiEq

start=GetTickCount();end=GetTickCount(); #X )5 % H! ‘&
I ZE it S s S ). g R an il 5, 6 Jios.
LEMRRE R, AT IR 0 R UL T 5t
SERGE ST, FrLAAT LS s AT I E], A A i
TEENIES, Moo s e PP Is AT I )R, A IR (A T
e is i
n 92282 368310
n | 10 |100|1000| 10 |100|1000| 10 | 100 | 1000 | 1000000
BiE—| 15 |125|1328 | 78 | 531 | 4969 203 |1703|14609] o

BT | 32 | 197 (1985|109 | 750 | 7359 | 296 |2281|27140| o
BE¥=| 0| 0| o |31]3]| 3 |110]100]| 110 31

B Rt i B it 4

1097576

1097576

o 92282 362310

n | 10 |100|1000| 10 |100|1000| 10 | 100 | 1000 | 1000000
B — | 16 | 141 |1250| 63 | 516 | 5125 | 204 [1547|15234] <o
gE= ool ololo|ololo]| o 18
gE=lo| oo |olo] oo 0 0

0
6 LIS RS R

AL R R, Bk — 5Bk 7 T I )
SEARIE—RE, T LU BT 5 1)1 ) — AN SO ) L,
FIZEAR K. IZEFTH I E 552 m*n PO P, s
PR L AT R LR 2, AR n
(R, JEHURAE m*n (AR, “Bik— gk —»
W ICHEAE 2, AT = H R A 52 .

TEAIUAA 2 5 1 S B, Nl ) (322
EHRATE L T S 5 S S S h T3S0
TR AR AL ARG L T 5 S B R LB
0, \oe A REIEAT PR TAIE A8 5 Bk (0 s HE S, A TIX
TS o ST S Mk B, R Y — 4L 4 1F
(m=1097576,n=1000000)FEA T MR, &5 & <5k =
AREIEAT, TS0 = R A HEAT ST 5L, TR
“CEVE TN A AR O, T n (I
MK, TS = I ) 5 2 B 2 O(1), ‘B n i
AT R A= A7 S 8 ) Wi M XS U et
T S W R A A R S S S
TR B ISR, R KGR R PR AL A S P i
AL,

4 45k

ASGEE LN LR I HOE BT, 6 Meta
Trader 5 FAZrh it H— R 03 ) 2 P ] -y A 2
I MQLS Siftiti s sedl, & LU KRS I D IRFRIE

Software Technique * Algorithm 3KfFHiA « &k 123

© TEREBIK AR

http:/fwww.c-s-a.org.cn



LR SN A

http://www.c-s-a.org.cn

2014 4 523% 5 12 W

SRR TS, AT 4 R R A AT B AR Y dE S B
i (RTIFTE), BR KR i R e 1A S N B2 A R A AR
WAL Sy b, AR D S R0 T A R S s
SN PRSR, PRI AL

S35 3k
1 HERE, Tk L, TR R A AT Bk LR AR A B R GE A 540
ek R BHE R 2013,8:1-15.
2 WRBMR AR S I 0k F s W T Ut i IE 25 T 3 SR,
2013,9:11-16.
3 ZE RN SRS By SR T K 5 ) T A X SR g,
2012,9:48-52

124 B AR « 53 Software Technique * Algorithm

4 SRR R VE 2 R T Copula BREIIRIFAL AT 5
SR R g8 TR HS 15 5L 1R, 2011,4:599-605.

5 BUE T2 AL T MACD [P RREAR TR ARTE m A
Sy PR L RO K 27 2 4R AR B RO),2013,
9:152-160.

6 AR, Fiti K i T ASOR 24 48 0] 0 HL 7 R 5558 2 T
giit YL ,2013,3:31-33.

7 AEIRE LTRGBS IO UE I3 7 B R ST i ML i
££,2013,5:59-60.

8 Blackledge J, Murphy K. Forex tradimg ﬁsing meta trader 4
with the fractal market hypothesis. Dublin Institute of
Technology. 22 115

3
)
v

© TEREBIK AR

http:/fwww.c-s-a.org.cn





