Creating Custom Strategies

Make sure you set up your development environment before following the steps in this article.

What is a Strategy?

A strategy, in the context of this article, is a collection of classes you write that you wish to run in the Marketcetera platform. The Marketcetera Strategy
Engine is open-source, so you could certainly modify or extend the base platform and recompile it, but this article focuses on implementing your strategies
without modifying the base platform. The advantages of this approach include ease-of-upgrade to the base platform when new version become available,
being able to modify and rerun your custom strategies without restarting the Strategy Engine, and general good separation-of-concerns from an
architecture standpoint.

Your strategy can actually be composed of any number of classes, though we typically refer to "a strategy” as a single logical unit. Your strategy will have

a single class that is used as an entry point. This class is identified to the platform as the place to start, and this class can refer to any number of other
classes that are either part of the base platform or provided by you.

How Do | Create a Strategy?

For this article, we'll start with the simple case and build to more complex examples. After setting up your development environment, let's create a basic
strategy.

Marketcetera-3.0.12 - Eclipse
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Which method stubs would you like to create?
public static void main(String[] args)
Constructors from superclass
Inherited abstract methods
Do you want ko add comments? (Configure templates and default value here)
Generate comments
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To start, our strategy is empty and doesn't do much.


https://confluence.marketcetera.com/display/MATPD/Set+Up+Development+Environment

Sample Strategy

package com nyconpany. strat egy;
inport org.marketcetera.strategy.java. Strategy;

/* $Li cense$ */

| **

* My sanpl e strategy.

*

* @uthor <a href="mailto:colin@mrketcetera.com>Colin DuPl anti s</a>
* @ersion $1d$
* @ince $Rel ease$
*/
public class MyStrategy
extends Strategy
{
}

Let's add some basic behavior to the strategy and have it make a market data request on start.

My Strategy Requests Market Data

package com myconpany. strat egy;

i mport org. mar ket cet er a. mar ket dat a. Cont ent ;

i mport org. mar ket cet era. mar ket dat a. Mar ket Dat aRequest Bui | der;

i nport org. market cet era. mar ket dat a. bogus. BogusFeedMdul eFact ory;
import org.marketcetera.strategy.java. Strategy;

/* $Li cense$ */

| **

* My sanpl e strategy.

*

* @uthor <a href="mmilto:colin@mrketcetera.cont>Colin DuPl anti s</ a>
* @ersion $1d$
* @ince $Rel ease$
*/
public class MyStrategy
extends Strategy

{
/* (‘non-Javadoc)
* @ee org.narketcetera.strategy.java. Strategy#onStart ()
*/
@verride
public void onStart()
{
request Mar ket Dat a( Mar ket Dat aRequest Bui | der . newRequest ()
. Wi t hSynbol s(" AAPL")
. W t hProvi der ( BogusFeedMvbdul eFact ory. | DENTI FI ER)
.wi thContent (Content. LATEST_TI CK).create());
}
}

The Marketcetera platform automatically executes onSt art when the strategy is started. In this case, our strategy is requesting trade market data for
AAPL. Let's add a callback so we can receive the market data.



My Strategy Receives Market Data

package com myconpany. strat egy;

i nport org. marketcetera. event. TradeEvent;

i mport org. mar ket cet era. mar ket dat a. Cont ent ;

i mport org. mar ket cet era. mar ket dat a. Mar ket Dat aRequest Bui | der;

i mport org. mar ket cet er a. mar ket dat a. bogus. BogusFeedModul eFact ory;
import org.nmarketcetera.strategy.java. Strategy;

/* $Li cense$ */

| **

* My sanpl e strategy.

*

* @uthor <a href="mmilto:colin@mrketcetera.cont>Colin DuPl anti s</a>
* @ersion $1d$
* @ince $Rel ease$
*/
public class MyStrategy
extends Strategy
{
/* (‘non-Javadoc)
* @ee org.marketcetera.strategy.java. Strategy#onStart ()
*/
@verride
public void onStart()
{
request Mar ket Dat a( Mar ket Dat aRequest Bui | der . newRequest ()
. W t hSynbol s(" AAPL")
. W t hProvi der ( BogusFeedMvbdul eFact ory. | DENTI FI ER)
.wi thCont ent (Content.LATEST TICK).create());
}
/* (non-Javadoc)
* @ee org.marketcetera.strategy.java. Strategy#onTrade(org. market cetera. event. TradeEvent)
*/
@verride
public void onTrade(TradeEvent inTrade)
{
info("Received " + inTrade);

}

The first iteration of our sample strategy is ready to run.

How Do | Run a Strategy?

The first and easiest way to deploy and run a strategy is to connect to your Strategy Engine from Photon and deploy the strategy from there. The Strategy
Engine is a process you run locally, either on your machine or in your data center, that allows secure execution of your private strategies. Let's start the
Strategy Engine and give it some commands to run to prepare it for our strategy.

On Windows, the st r at egyengi ne. bat file automatically executes the commands in sr ¢/ mai n/ commands/ conmands. t xt . These commands
include the market data provider we're going to use, the Bogus Feed. On Linux and OSX, execute bi n/ st r at egyengi ne. sh. The command file gives
the Strategy Engine some data flow instructions that we'll need.



$ bi n/strategyengine. sh

2017-10-17 09:49:29,429 INFO [main] ? (:) - Strategy Engine version '3.0.12' (build 736 17584
20171017T71649284597)

2017-10-17 09:49:32,524 INFO [nmin] ? (:) - Running command 'createMdul e’ wth paraneters 'netc:cep: system
net c: cep: system nyi nstance' . ..

2017-10-17 09:49:32,531 INFO [main] ? (:) - Conpleted command 'createMddul e’ with result 'netc:cep:system

nyi nst ance' .

2017-10-17 09:49:32,532 INFO [main] ? (:) - Running conmand 'startMdule' wth paraneters 'netc: ndata: bogus:
single ...

2017-10-17 09:49:32,546 INFO [main] ? (:) - Conpleted command 'startMdule' with result 'true'.

2017-10-17 09:49:32,547 INFO [nmain] ? (:) - Running command 'createDataFl ow w th parameters 'netc:ndata: bogus:
si ngl e; t ype=mar ket dat a: synbol s=AAPL"net c: si nk: system . ..

2017-10-17 09:49:32,578 INFO [main] ? (:) - Conpleted command 'createDataFlow with result '1'.

2017-10-17 09: 49: 33,567 INFO [pool-6-thread-1] ? (:) - Data Flow ID'1l generated data 'of type org.

mar ket cet era. event . i npl . Equi t yBi dEvent | npl and' val ue 'Equity Bi d(ADD-6 UPDATE_FI NAL) for Equity[synbol =AAPL]:
9. 87 5800 Equity[synbol =AAPL] BGS1 at Tue COct 17 09:49:32 PDT 2017 level 1: 1

2017-10-17 09: 49: 33,567 INFO [pool-6-thread-1] ? (:) - Data Flow ID'1" generated data 'of type org.

mar ket cet era. event . i npl . Equi t yAskEvent | npl and' val ue 'Equity Ask(ADD-5 UPDATE FI NAL) for Equity[synbol =AAPL]:
9.89 1310 Equity[synbol =AAPL] BGS1 at Tue Cct 17 09:49:32 PDT 2017 |evel 2: 6'

2017-10-17 09:49: 33,569 INFO [pool-6-thread-1] ? (:) - Data Flow ID'1" generated data 'of type org.

mar ket cet era. event . i npl . Equi t yBi dEvent | npl and' val ue 'Equity Bi d( ADD- 10 UPDATE_FI NAL) for Equity[synbol =AAPL] :
9.88 2100 Equity[synbol =AAPL] BGS1 at Tue Cct 17 09:49:33 PDT 2017 |level 1: 1'

2017-10-17 09:49: 34,546 INFO [pool-6-thread-1] ? (:) - Data Flow ID "1 generated data 'of type org.

mar ket cet era. event . i npl . Equi t yBi dEvent | npl and' val ue 'Equity Bi d( ADD- 15 UPDATE_FI NAL) for Equity[synbol =AAPL] :
9.89 5743 Equity[synbol =AAPL] BGS1 at Tue Cct 17 09:49:34 PDT 2017 |evel 1: 6'

2017-10-17 09: 49: 34,550 INFO [pool-6-thread-1] ? (:) - Data Flow ID'1l'" generated data 'of type org.

mar ket cet era. event. i npl . Equi t yBi dEvent | npl and' val ue 'Equity Bi d( ADD- 15 UPDATE_FI NAL) for Equity[synbol =AAPL] :
9.89 4433 Equi ty[synbol =AAPL] BGS1 at Tue Oct 17 09:49:34 PDT 2017 |level 1: 6

2017-10-17 09: 49: 34,551 INFO [pool-6-thread-1] ? (:) - Data Flow ID'1l' generated data 'of type org.

mar ket cet era. event . i npl . Equi t yAskEvent I npl and' val ue 'Equity Ask(ADD-8 UPDATE_FI NAL) for Equity[symnmbol =AAPL]:
9. 90 9690 Equity[synbol =AAPL] BGS1 at Tue COct 17 09:49:33 PDT 2017 |evel 2: 2'

The Strategy Engine is ready for us to connect and deploy our strategy. Start Photon and open the Strategies perspective. Make sure you log in to Photon
with the same credentials you specified when you installed the Strategy Engine (located in st r at egyengi ne/ conf/ user. properti es).

Connect to the Strategy Engine you just started.

X = O Photon3.0.12
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¥ =java

[2 Helloworld java
|2 MarketData.java
[Z MovingAverages.java
[2 OrderSender.java
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[Z VWAPStrategy.java

P =ruby
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+* Local SE
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Import the st r at egyengi ne project we created with Maven to the Photon workspace.
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Select \
Create new projects from an archive file or directory. Iﬁ

Select an import source:

| type Filter text ol |

¥ = General
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[, File System
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Import Projects
{I; Some projects cannot be imported because they already exist in the B
workspace -
) Select root directory: | Jopt/Marketcetera-3.0.12 | Browse...
Select archive File: Browse
Projects:
Select All
B strategy (/opt/Marketcetera-3.0.12/strategyengine) Deselect All
Refresh
Copy projects into workspace
Working sets
Add project to working sets
Working se Selec
<Back Next > Cancel | Finish

Deploy the sample strategy to the Strategy Engine.



EXY X

[+ Project Explorer £2 | 5% ¥ =0

P =5 ActiveScripts
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® = bin
» (= conf
> = lib
> = logs
B = modules
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= Helloworld.java
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P = target
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Export...
Refresh
Replace With
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Deploy...




X 0O DeployStrategy

Configure Deployment

Provide the strategy script and the deployment parameters. @
Script: platform:/resource/strategy/src/main/java/com/mycompany/strategy/MyStrategy.java Workspace... | | File System...
Language: JAVA v

Class: MyStrategy

Instance Name: |MyStrategylnstance1
Configuration
v/ Route orders to server

Select engine for deployment:

Cancel Finish

The strategy is deployed to the Strategy Engine, now start it.

X - 0O Photon3.0.12
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Command: @ ® Oct1710:14:49PDT colin @ Mystrategylnstance1



o Photon
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> = logs
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MEES
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¥ & mycompany
¥ (& strategy
[5 Helloworld java
[E MarketData java
[£ MovingAverages.java
Mystrateg)
[5 Ordersender.java
[5 Orderslicer.java
[l ProcessData.java
[El VWAPStrategy.java
& resources

va

> & ruby
> & target
P (= targeteclipse
[ pom.xml
‘& Strategy Engines 23 B ¢ ¥ = 0| ¢ TradeSuggestions | & Console % |[£i Problems| R RegExp
¥ &8 Local SE sink Console
N BaEervietaneet [Local SE] 20171018T182347604Z INFO event Startin
yStielegyinskanes) [Local SE] 20171018T182349212Z INFO event Received Equity Trade(317 UPDATE FINAL) for Equity[symbol=AAPL 1894 Equity[symbol=AAPL] BGS1 at Wed Oct 2017
[Local SE] 20171018T182352203Z INFO event Received Equity Trade(334 UPDATE FINAL) for Equity[symbol-AAPL 7629 Equity[synbol-AAPL] BGS1 at Wed Oct 2017
[Local SE] 20171018T182352204Z INFO event Received Equity Trade(335 UPDATE FINAL) for Equity[symbol-AAPL 6353 Equity[synbol-AAPL] BGSI at Wed Oct 2017
[Local SE] 20171018T182353202Z INFO event Received Equity Trade(345 UPDATE_FINAL) for Equity[symbol-AAPL 7903 Equity[symbol-AAPL] BGS1 at Wed Oct 2017
[Local SE] 20171018T182355202Z INFO event Received Equity Trade(358 UPDATE FINAL) for Equity[symbol-AAPL 1244 Equity[symbol-AAPL] BGS1 at Wed Oct 2017
[Local SE] 20171018T182356202Z INFO event Received Equity Trade(364 UPDATE FINAL) for Equity[symbol=AAPL]: 4710 Equitylsymbol=AAPL] BGS1 at Wed Oct 2017
Command: @ @ Oct 1811:23:57PDT colin @ MyStrategyinstancel

How Do | Update My Strategy?

So far, our strategy doesn't yet do anything terribly interesting. It requests market data, but doesn't really do anything with it yet. Let's modify the strategy to
create an order when it receives a trade event.

To modify the strategy, go back to your IDE (I'm using Eclipse) and make the changes there. Using an IDE gives you auto-completion and access to all the
Marketcetera libraries.



My Strategy Sends Orders

package com nyconpany. strat egy;
i nport java. math. Bi gDeci mal ;

inport org. marketcetera. event. TradeEvent;

i mport org. mar ket cet er a. mar ket dat a. Cont ent ;

i mport org. mar ket cet era. mar ket dat a. Mar ket Dat aRequest Bui | der;
i nport org. mar ket cet er a. mar ket dat a. bogus. BogusFeedMdul eFact ory;
import org.nmarketcetera.strategy.java. Strategy;

import org.marketcetera.trade. Factory;

inport org. marketcetera.trade. OrderSingle;

i mport org. marketcetera.trade. Order Type;

inport org. marketcetera.trade. Si de;

i mport org. marketcetera.trade. Ti nel nForce;

import org.marketcetera.util.|og. SLF4JLogger Proxy;

/* $Li cense$ */

| **

* My sanpl e strategy.

*

* @uthor <a href="mmilto:colin@mrketcetera.cont>Colin DuPl anti s</ a>

* @ersion $1d$

* @ince $Rel ease$

*/
public class MyStrategy

extends Strategy
{
/* (‘non-Javadoc)
* @ee org.marketcetera.strategy.java. Strategy#onStart ()

*/
@verride
public void onStart()
{
info("Starting");
request Mar ket Dat a( Mar ket Dat aRequest Bui | der . newRequest ()
. Wi t hSynbol s(" AAPL")
. Wi t hProvi der ( BogusFeedMvbdul eFact ory. | DENTI FI ER)
.wi thContent (Content. LATEST_TI CK).create());
}

/* (non-Javadoc)
* @ee org.marketcetera.strategy.java. Strategy#onTrade(org. market cetera. event. TradeEvent)
*/
@verride
public void onTrade(TradeEvent inTradeEvent)
{
info("Received " + inTradeEvent);
/'l place an order just under the npbst recent trade
Order Singl e newOrder = Factory. getlnstance().createOderSingle();
newOr der . set | nstrunent (i nTradeEvent . getlnstrunent());
newOr der . set Order Type( Order Type. Lim t);
newOr der . set Price(inTradeEvent. getPrice().subtract ( ONE_PENNY));
newOr der . set Quanti ty(new Bi gDeci nal (100));
newOr der . set Si de( Si de. Buy) ;
newOr der . set Ti mel nFor ce( Ti mel nFor ce. | mmedi at eOr Cancel ) ;
SLF4JLogger Proxy.info(this,
"Created order {}",
newCOr der) ;
send( newOr der) ;
}
/**
* constant value used to represent 0.01
*/
private static final BigDecimal ONE_PENNY = new Bi gDeci mal ("0.01");



In Photon, undeploy your strategy as we're going to replace it with an updated version.

O Photon 3.
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B
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) MovingAverages java
[ OrderSender.java
| Orderslicer.java
| VWAPStrategy java
> (= target
> & targeteclipse
| pom.xml

i Strategy Engines 22 & ¥ =0 & Trade Suggestions B Console 5 |[£! Problems| R RegExp Gufl #Bvrsv=0o
v & Local sE Sink Console

. . 201710187183602205Z INFO event Received Equity Trade(4324 UPDATE FINAL) for Equity[symbol-AAPLI: 24.42 7127 Equity[symbol-AAPL] BGSI at Wed Oct 18 11:36:02 PDT 2017
- Mystrategyinst g Local SE] 20171018T1636052037 INFO event Received Equity Trade(4332 UPDATEFINAL) for Equity 6901 Equity [symbol-ARPL] B0S1 at
5 Local SE] 20171018T1836052022 INFO event Received Equity Trade (4248 UPDATE FINAL) for Equity AP 142 212 EquitylsyNbol=AAPL] BGSI at Wed
Local SE] 20171018T1836062022 INFO event Received Equity Trade(4354 UPDATE FINAL) for Equity BGS1 at
Stop Local SE] 20171018T1836072022 INFO event Received Equity Trade(4360 UPDATE FINAL) for Equity BGSI at
Local SE] 201710187183610202Z INFO event Received Equity Trade(4377 UPDATE FINAL) for Equity BGS1 at
Restart Local SE] 20171018T183611202Z INFO event Received Equity Trade(4383 UPDATE FINAL) for Equity BGSI at
Refresh Local SE] 20171018T183612202Z INFO event Received Equity Trade(4391 UPDATE FINAL) for Equity(s: BGS1 at
Local SE] 201710187183613202Z INFO event Received Equity Trade(4398 UPDATE FINAL) for Equityl BGS1 at
Properties Local SE] 20171018T183614202Z INFO event Received Equity Trade(4404 UPDATE FINAL) for Equity BGS1 at
Local SE] 20171018T183617202Z INFO event Received Equity Trade(4421 UPDATE FINAL) for Equity L] BGS1 at W
Local SE] 20171018T183617203Z INFO event Received Equity Trade(4422 UPDATE FINAL) for Equity | 33144 sodo Lauity oymbol-ARPL) 8051 at
Local SE] 20171018T183617204Z INFO event Received Equity Trade(4423 UPDATE FINAL) for Equity PL] BGSI at W
Local SE] 20171018T183618202Z INFO event Received Equity Trade(4431 UPDATE FINAL) for Equity a 01=AAPL] BGS1 at W
Local SE] 20171018T183618203Z INFO event Received Equity Trade(4432 UPDATE FINAL) for Equity 145 6 865:
Local SE] 20171018T183619202Z INFO event Received Equity Trade(4440 UPDATE FINAL) for Equity BGS1 at
Local SE] 20171018T183619203Z INFO event Received Equity Trade(4441 UPDATE FINAL) for Equity BGS1 at
Local SE] 20171018T183621202Z INFO event Received Equity Trade(4452 UPDATE FINAL) for Equity X ymbol=ARPL] BGS1 at
Local SE] 20171018T183621203Z INFO event Received Equity Trade(4453 UPDATE FINAL) for Equity 146 5655 Equity[ -ARPL] BGS1 at
Local SE] 20171018T183621204Z INFO event Received Equity Trade(4454 UPDATE FINAL) for Equity L4 7580 Equity[ -ARPL] BGS1 at
Local SE] 20171018T183626202Z INFO event Received Equity Trade(4478 UPDATE FINAL) for Equity 145 2834 Equity[ -ARPL] BGS1 at
Local SE] 20171018T183627202Z INFO event Received Equity Trade(4487 UPDATE FINAL) for Equity 142 2466 Equity[ -ARPL] BGS1 at
Local SE] 20171018T183628262Z INFO event Received Equity Trade(4493 UPDATE FINAL) for Equity[symbol-AAPL]: 24.45 9753 Equity[synbol=AAPL] BGS1 at
LoGat SE) 20171016Tia36302627 THFO cvent Recoived Equity Trade(4503 UPOATE FINAL) for Equity| oymoaloARPLI: 24.45 9133 EqustyloymboLoAAPL) BGS1 ot Wed Oct 16 11138130 POT 2017

Command: @@ Oct1811:3633PDT colin @ MyStrategyinstancel

Deploy the strategy again as above. The strategy source was changed in the IDE and we're deploying that changed strategy. Start it again as above.
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V & strategy
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[E MarketData.java
[2) MovingAverages java
Mystrateg)
[ Ordersenderjava
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|2 ProcessData java
[l VWAPStrategy.java
& resources
» & ruby
» (> target
> ¢ targeteclipse
2 pom.xml

<}

‘i Strategy Engines £ 2 & ¥ = 0| Trade suggestions | & Console 52 | (& Problems| R RegExp =« mBvrsv=Eo
v & Local St sink Console

Local St1 201710181 1843362027 TNFO_cvent Aeceived

ystrategyinstance: Local SE1 20171018T1842562627 INFO event Receive Equity Trade(6611 UPDATE FINAL) for Equity(synbol-AAPLI: 24,49 6816 Equity[symbol-AAPL] BGS1 at Wed Oct 18 11

Local S Grder Single: (Accontani1L, CustonFielos-nul L BrokerIo-nul1 OrderCapacity-nu1L rderib-20106050,0rdeiType-Lini . Posi ot fect-null rice-2s. 48 Quanuly 100,Displayuantity-nulL, SecurstyType-col

Local SE1 20171018T1843372637 THFO event Received Equity Trade(6o18 UPDATE FINAL) for Equity[symbol-AAPLI: 24.48 7556 Equitylsymbol=AAPL] 8GS1 at Wed Oct 13
LoCRL SE1 drdar Single: {AcountonylLCustont eldsmnill BrokerTDanutl, OrderCopacityanull Ordor 1b-20 08051, OrdeFTypaoLanLs. PoLt LONEr TectanULLoPr icensd. 7 0vant 1ty ms stplayauantny null, SecurityType=Col
Local S 2017lo1oTioazseauaz 10 elent Received Eausty Trade (6025 (FOATE FINAL) for EAuity (syabol-AAPLi: 24.37"6o62 Eaisty symbol-srl] 6651 st Wed ock 1o 1:
Local SE1 arder Single: (AccountanulL, Custonrelds-nut L BrokerIb-nilL OrderCapacity-null Orderb-20106053, odeiType-Lini . Posi o fect-null price-2s. 46, auantity~ ms stplayauantny null, SecurityType=Co
LocaL SE1 261710167 1542.03057 TARO, event Recesved Eauity Trads (6632 UPDATE FINAL) Tor Equity[SymbolaAAPL: 24 45 7413 Eausiy|sympoloaAPL] BOSL ot Wed 0
Local SE1 order Single: {Accountonull,custonFields=null, broker Donull,OrderCapacity=null 0rder 15-20108053 mamwe Linit, Positiont rectnull,pricensd. 45 Quanuly ms stplayauantny nul, SecurityType=Col
Local SE1 20171018T1842462657 THFO event Received Equity Trade(6o41 UPDATE FINAL) for Equity[symbol-AAPLI: 24.45 7145 Equity[symbol=AAPL] 8GS1 at Wed Oct 13
LocRL SE1 drdar Single: (AccountonylLCustont eldsmnill BrokerTDanuLl, OrderCopacityanull Ordor 1b-0 08054, OrdeFTypetanL s, PoLt LONEFTectanULLoPr icensd. 48 ;00ant 11y ms stplayauantny nul, SecurityType=Col
Local SE1 20171018T1842412057 THFO event Received Equity Trade(6048 UPDATE FINAL) for Equity[symbol-AAPLI: 24.48 5934 Equity[symbol=AAPL] 8GS1 at wed oct 1 1
Local S Grder Single: (AccountanulL, Custonrelds-nut L BrokerIb-nulL OrderCapacity-nulL Orderb-20106055,odeiType-Lini . Posi o fect-null Price-2s. 45, auantity~ ms stplayauantny null, SecurityType=Col

Local SE] 20171018T1842422622 INFO event Received Equity Trade(6655 UPDATE FINAL) for Equity[symbol-AAPL]: 5 7492 Equity[synbol-AAPL] BGS1 at Wed O:
Local SE] Order Single: {Account=null,CustonFields=null,Broker1D=null,OrderCapacity=null,0rderID=20108056 DrderYype ni PoLttonE FTectanull,Pricorsd. 4, Quanuly me stplayauantny null, SecurityType=Col
Local SE] 20171018T1842432622 INFO event Received Equity Trade(6665 UPDATE FINAL) for Equitylsynbol-AAPL]: 24.4a 7854 Equity[symbol-AAPL] BGS1 at Wed Oct 1

5
Local SE] Order Single: {Account=null,CustonFields=null,Broker1D=null,OrderCapacity=null,0rderID=20108057 DrderYype Linit,PositionEffect=null,Price=24.43 Quanuly me stplayauantny null, SecurityType=Col
Local SE] 20171018T1842442622 INFO event Received Equity Trade(6674 UPDATE FINAL) for Equity[synbol-AAPLI: 24.43 4356 Equity[symbol=AAPL] BGS1 at Wed Oct 18 1

Local SE] order single: {Account-null, CustonF ields-nuLl BrokerID-null OrderCapacity-null, 0rder b-20103058. OrderType-Linit, PositionEffect-null Price-24.42 Quanuly me stplayauantny null, SecurityType=Col

Local SE] 20171018T1842452622 INFO event Received Equity Trade(6681 UPDATE FINAL) for Equity[symbol-AAPL]: 4 6243 Equity[synbol-AAPL] BGS1 at Wed O
Local SE] Order Single: {Account=null,CustonFields=null,Broker1D=null,0rderCapacity=null,0rderID=20108059 DrderYype Linit, Position rectsnull,pricensd. 43 Quanuly me stplayauantny null, SecurityType=Col
Local SE] 20171018T1842482622 INFO event Received Equity Trade(6700 UPDATE FINAL) for Equitylsynbol-AAPLI: 24.45 5583 Equity[symbol-AAPL] BGS1 at Wed Oct

18
Local SE] Order Single: {Account=null,CustonFields=null,Broker1D=null,0rderCapacity=null,0rderID=20108060 DrderYype Linit,PositionEffect=null,Price=24.44, Quanuly it stplayauantny null, SecurityType=Col

Command: @@ Oct1811:42:49PDT colin  © MyStrategyinstance2

This describes how to author and run a strategy.
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