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1. MATLAB 4% 1 8
1.1 MATLAB & D #ik

ABENREEZRIE ABERINAPEHREE, BURRDYARESR
KISBK, Wind B RS — B ERIRED

2012 % 8 A, IfI17E Excel i T— &5 WX SERH, HIBEEEE
EAEFIIEIE, BiE5ENEMTELE, HERRSINEELE, Bl
HEFHIRS.

2012 £ 12 A, #H{1##HE Matlab ##E# 0 Beta kA<, FH{EH PIZE D)
Wind ZRAKIERS, RIEIRME RTIESEAELE.

2013 F 4 B, RAVEHET OEES, TIER, MESRE, KKRIEHFSA
BT MEAR, KRR Matlab BEEEE N2 BRI R B .

2013 7 A, RAMEMASRE. BEERH. BRI

2013 4 8 B, WAVEM TIESHERBIART S RE, SHF PTHEH

1.2 MATLAB 2 01 I 7 33 B

FTIE Wind BB, A B W, LI TENRE:
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N mRE R
c BEARBERHE, BALIKEGS “RepairMat-
lab” , MMM EEMEL., EFMEBMETH

Matlab D 7] {# FH
- HATRIREHERT “EEMatlabiFf"7 #HiTiEM

== |"°""‘“" = K $32{i1/644IMatlab
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e

Sanin 2 R2012a (7.14.0.739)
Laree eneer 1| 32-bit (win32)
Fehruare 0. 2017

1.3 MATLAB 2 [
FR—: R XM RERE B RETEE Vatlab EE”

R T8, —HEp 3



Wind S51 | MATLAB $fit K52 5% 11 i

B vind S W £ 5 E0% 2013
|| BE EE A&

B — B (N5C)
Wind R ER (WP
iwind*F & (F2)
FEnRE

TECAle P RS
FHEHRECE ]
EEEE (F7)
R EE
HAIE T RIS
AR TwRE
g B8R

&8 Excelffiit
{i- & matlabdfis:
ESnihi

IEH

REHEE"EE natlab &4, SHEIATEHIXEE:

RegSeri?

RE“HE”, windmatlab ZREIFEER.

FRT: Kiugia A\ RepaiMatlab %4

BIFT S HEME O, SEMATIERI AT IER A,
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-
ES

Wind#&1if, =

REEPATEMATLAE {8

REP AIRMATLA

1.4 MATLAB # 0 m S 71\
A AT S5k R Wind Matlab #0385 O R TAINAE, AU AIZER
HARM S 1To S E IR EUAIES) Matlab T8 X4,

7 matlab 4 & 0 AN T

>>w=windmatlab
>>W._menu

HlesAE Matlab & A E At )

wWindMatlab — 2

o MmO B Y ® fo- B 8 [ O

Wss ST s nEn WEET  WEQS WPF TDay= Trade Sample hnual  About

FHoa] DS e A [ERE TR A T A E D RE , windmat hab S2E S 1K) D e #R vl LA
T ) LI
2. MATLAB #HIh#E
MATLAB £ [ 3= 22 ) g 2 Se OE I H SR — L8 5L e Als 5
> windmatlab
B windmatlab IR HEECN %
tbtn w=windmatlab, BTGz w b4 a)H.

help windmatlab, HIn]#F windmatlab #2588 O & Ui .

R T8, —HEp 5



Wind S51 | MATLAB $fit K52 5% 11 i

> menu

Rk 7R wind Zcda 17 5 T H A, ] DUEE R WK e i ) 3 &k .

ot w_omenu(“wsd?), B H 578 wsd ) S5 %44

A menu BB, wILUA help windmatlab/menu
» 1sconnected

FSketfisg 8K wind data object Xf % & 75 i o & fili .

Lt x=isconnected(w) , BIHIK wind X% w & 75 CL4 B il izl .
» cancelRequest

A DUARSE G 15K id, BUHEIREIEK

FeanfRiT B 7 s i, kBl reqid, ABAARBGHITEY, W w) RLE a0

AT
w.cancelRequest(reqid)

> wsd

AR [ 32 5 S5 it b 10 D) S P 9 Kt , A TR AT s, SEAS T Kol LA
PAAREHEA R o

[data,codes,fields,times,errorid,reqid] =
w.wsd(windCodes,windFields,startTime,endTime,varargin)

Horpr, Datail o]y 45 4 R 4R
Codesik [Flf¢ i (W indCode .
Fieldsix [P HIFR R4 o
Timesik |7 ] 751 o
error IDX AR ID S .
reqlDiz[A[iE>KID 5.

>  wsi

AR [FTHE SE AR R H A 20 K R, A g SR 2, o Bk YTl LASROE
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BARFEARZHOT L H 2 SO E
[data,codes, fields, times,errorid,reqid] =
w.wsi(windCodes,windFields,startTime,endTime,varargin)

» wst
A 1 A A 1 SIS R P S A 70 I B s il
[data,codes, fields, times,errorid,reqid] =
w.wst(windCodes,windFields,startTime,endTime,varargin)

> WSS
IR [FIFE S A D s B, PR an PR 300 MUK 2012 4F 3 2R
(1335 R A 55 H i s A 5

[data,codes, fields,times,errorid,reqid] =
w.wss(windCodes,windFields,varargin)

» wsq
A RLR A2 I SEFR bR S, Bodls il LAk P Kk, ml DOs T B 5
ORI H AT 1 2o
B PR SR SE AT o -
[data,codes,Tields,times,errorid,reqid]
w.wsq(windCodes,windFields)
TP S NAT R A
[data,codes,Tields,times,errorid,reqid]
w.wsq(windCodes,windFields, cal Iback)

Hrhcal Iback Bl s %,  HISKAR E SEFabm fid A I P0A T BV R ] 38 o 44

> wset
RIS, BRI . FeE08 s ETFHIER MG B gt 4 M

A0\ RUBEARE S BEIFARI S Rl ORGP R L 5 B . B RBEE
IYLIENE . ZHBCE R IEH L BRI FREE

[data,codes,Tields,times,errorid,reqid]=w.wset(win
dCodes windFields, varargin)

T E: wset. wpf. tdays. tdaysoffset. tday%ss 55U
AR B SRR X, AR TR R Swsd. wss. wst. wsq R £ i
Xz

» weqgs

R[] 28 S PR IR S 1B 1 4

[w_weqs_data,w_weqs_codes,w _weqs_Tields,w_weqgs_times,

R T8, —HEp 7
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w_weqgs_errorid,w_wegs_reqid]=w.weqs(ScreenName)

» wpf
B SIS (AMS) HBHEIK)™ (PMS) R R4 .
[data,codes,Tields,times,errorid,reqid]=w.wpf(wind
Codes windFields, varargin)
IR wset. wpf. tdays. tdaysoffset. tdayrf%ss AN 5 &5 DY ANy AR
R LB RS ABUEN T IRFFSwsd, wss. wst. wso e #U H RS U SE—
P

» tdays/tdaysoffset/tdayscount
Hip %, 35 tdays . tdaysoffset. tdayscount —=ANpfi%, HINGES

Ao AP W H. &5 HE 4.
[data,codes,fields,times,errorid, reqid]=w.tdays(startTime

,endTime, TradingCalendar,varargin)

[data,codes, fields,times,errorid, reqid]=w.tdaysoffset(sta
rtTime,endTime, TradingCalendar,varargin)

[data,codes,Tields,times,errorid,reqid]=w.tdayscount(star
tTime,endTime, TradingCalendar,varargin)

Hrh TradingCalendar 48 5 Fifth

. wset. wpf. tdays. tdaysoffset. tdayr&i%s 55 YA HI AR
WA SERRE S AUNGES T ORFE Swsd. wss. wst. wsq ik £ g 0 g8 —
.

» tlogon/tlogout/torder/tcancel/tquery
T 5 RS tlogon. tlogout. torder. tcancel. tquery 1A%, H)
REZr A s B T HUR. EiDiae
[data,flelds,errorcode]:w-tIogon(BrokerlD,
DepartmentlID,AccountlD,Password,AccountType)

[data,fields,errorcode]=w.tlogout(logoniD)

[data,fields,errorcode]=w.torder(WindCode, TradeSide,
OrderPrice,OrderVolume,option)

[data,fields,errorcode]=w.tcancel (OrderNumber,option)

[data,fields,errorcode]=w.tquery(QueryType,option)
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3. ZH AN
> R S BN LIRS . IS HULIA, A BE I,
LL7Value” (EAIHS; AliES8n] LideE S 8L
> KNG, RS EAERIEAX 2 KNG
> ARNAESHUT N =F:
J71: KeyS5Valueld A&\,

[wdata,wcodes,wfields,wtimes,werrorid,wreqid]=w.wsd("09
0007.1B","close” ,begintime,endtime, "Priceadj ", "F", "tradin
gcalendar®,“"NIB")

Hrprl ks % hPriceadj. tradingcalendar;

J7:2: $KeyHValue—IfH& N

[wdata,wcodes,wfields,wtimes,werrorid,wreqid]=w.wsd("09
0007.1B","close” ,begintime,endtime, "Priceadj=F", "tradingc
alendar=NIB")

HR3: FrfgnfiESHiKey 5value— A&\

[wdata,wcodes,wfields,wtimes,werrorid,wreqid]=w.wsd("09
0007.1B","close” ,begintime,endtime, "Priceadj=F;tradingcal
endar=NIB")

4. MATLAB B O03hRe
4.1 HHAFF3(WSD)

PR H 44 - wsd(security, fields,startdate,enddate, [optional arguments])
AR (R385 TR et P 14 7 S Bt 0458 I Te) AOA T I 2t A i 5cdls LA S SRR b
A o

S
Element Element Value Type Description
Security String zgiﬁﬁgﬁﬁﬁﬁli

SEf5 1: '600030.SH’
BERR: %5534 Wind RED BAF S5k T A i) Wind (RA3% S

FEPR:

R T8, —HEp 9
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Element Element Value Type Description
: : RENEERANTE
Fields String $F%
3ef51 1: 'LAST,HIGH,LOW,OPEN’
s HER
Element Element Value Type Description
AY 18] Fr 51 19362
StartDate & 5 4
e 1: '2011-01-01',"-5w'
Y SRR T ARBRENIERER, IFHNERERELT R, BRREMEE
ARASE BRERPAE
£ LERHER:
Element Element Value Type Description
AY 18] Fr 51 A9 B
IEHER,
Endbate EHEHIAD
L
sefsl 1 '2011-06-30", SKHFAEXTHER, thanow’
YW XFFAMRATRERERmENIOERIRER, FENBEHRZEALTR
e (k)
Element Element Value Type Description
Parameter String ?%Eﬁgﬁﬁjﬁ
il
Value String | EEESHHE
Sef5 1: 'TRADE_DATE=20110301',’'FUND_DATE=20101231
Y SEMSESFERESISASFRE
T (Fig)
Element Element Value Type Description
D BX—1&
W BE—E
Period '(\g/l String 2;—5@
S B¥5—E
Y 5F5—1&
355 1: 'Period=D’ , 2kiA Period=D
BWHEES (AJE)
Element Element Value Type Description
Weekdays e IT{EH
Days Alldays String | FTEHGH
Trading HEBRFT B ERZ
10
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| | EE
sefol 1: 'Days=Trading’, ZAIA Days=Trading
HrEAX (AE) :
Element Element Value Type Description
- Previous String EHZ AIEE
Blank REIZ={E
385 1: 'Fill=Previous’, EXi\ Fill=Blank
HERHER (RTIE)
Element Element Value Type Description
A Tt
Order b String | BF, &IEH
HAfESE
58f 1: ' Order =A’, ERIA Order =A
ZHAG (F1ik) REBSEC:
Element Element Value Type Description
EEAREZS
TradingCalendar String | FrATEE &3
XHB

385 1: * TradingCalendar =SSE’, Z{j\ TradingCalendar =SSE;SSE 3 ~_ 22 Fr, SZSE &£/~
INEFAE 5 T, CFFE FKonwh4:f, DCE R/R KR T, CZCE R/, SHFE £ LY
Jt, HKEX KR RS 25 B, TWSE X8 S UESR A8 55 B, Nasdaq K 7m g ik v ik 2748 2 it
NYSE HRAHLUETFAL 5 T, NYMEX KA LR AL 5 T, COMEX KAL) m<c 5,
NYBOT K nHA M TR AZ 5 I, CME ZR7s ZMEF kA8 & i . CBOT 27 2 n&F i i A8 2 T
LME E£n 834 @A 5, |PE Lot U= Br A i A8 S Bt

mmi (AriE) -

Element Element Value Type Description
ORIGINAL
HKD , 1
Currency String | EAT AL
UsbD
CNY

384 1: 'Currency =Original’, Zkik Currency =Original

4.2 [ SRR H#E (WSS)

PRE 44 . wss(security,fields, [optional arguments])

AR P36 T it A 8 sk ek i K dhs

S

Element Element Value Type Description
Security String | SREVEIRAYIE

T s, —Hikbb 1
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|
| EE
3ef1 1: '600030.SH,600031.SH’
FEAR:
Element Element Value Type Description
. : RENEIER 5
Fields Strin —
| "9 | 4wz
5&f5 1: 'LAST,HIGH,LOW,OPEN’
fetrs i (k)
Element Element Value Type Description
Parameter String RAVEATHI 2
RS ##
Value String | IEESHWE
3B 1: 'TRADE_DATE=20110301',FUND_DATE=20101231"
W () -
Element Element Value Type Description
ORIGINAL
Currency HKD String | EAT AL
uUsSD
CNY
3B 1: 'Currency=CNY’, ERIAA Currency=Original
4.3 PR RFI(WSI)
PR 4 . wsi(security, fields, starttime, endtime,[option arguments])
IR [EH Py o8l K S, 005 R
S
Element Element Value Type Description
REREGRERVIE
: : FI) 3R
Securit Strin -
Y 9l um: nss
BhipemM
3&f5 1: '600030.SH’
b= Tt
Element Element Value Type Description
. : RENEIER 5
Fields Strin _
| "9 | smiz
5&f5l 1: ' OPEN,HIGH,LOW,CLOSE’
12
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|
EC s H HARY 8]
Element Element Value Type Description
. HAF5IRR
StartTime N
1 H BRANAY j8)
355 1: '2011-01-01 09:30:01"
#LE B EARY 8]
Element Element Value Type Description
HWF5I R
. 1E HHAFNRT 8]
EndTime L st AL e
' HEBHINN S
A (E]
&5 1: '2011-01-01 14:30:01°
fetrs (A1E)
Element Element Value Type Description
Parameter String LS
RS %
Value String | EEESHHE
3ef5 1: 'TRADE_DATE=20110301',’FUND_DATE=20101231"
BfEKRE (i) :
Element Element Value Type Description
£ 1-60 a1k $F
. I NEEE
BarSize 1-60 Lon ~ s
9 | =, rEow
%
355 1: ' BarSize=1, ZAiA BarSize=1
EHraB (%) :
Element Element Value Type Description
, Previous . 5 2 BT
Fill String ———=
Blank RE=E

3545) 1: 'Fill=Previous’, Zi\ Fill=Blank

4.4 H Ak (WST)

PRE 4 . wst(security, fields, starttime, endtime,[option arguments])

AR I 1 A S S A R K R R

| =5

13
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|
Element Element Value Type Description
RENEGRANIE
SeCUfity String %glj%zz
YR R
BhipemM
3ef5 1: '600030.SH *
FEAR:
Element Element Value Type Description
FEAY HE
Fields String i;?ﬁiﬁﬁm*ﬁ
35 1: 'LAST_PRICE,HIGH,LOW,OPEN’
2 gn B EARY ) :
Element Element Value Type Description
2 {3 k E
StartTime String fﬁg ﬁ%iﬁgﬁ;
A A N
3ef51 1: '2011-01-01 09:30:01°
£ L H ARRY ) :
Element Element Value Type Description
2 {3 k E
EndTime String Ej;giﬁfﬁgg%
S 1: '2011-01-01 09:50:01', BRIAF RS Y ATR A
4.5 LB HHE(WSQ)
PIE4 0 wsq (security,fields, [optional arguments])
AR 136 T AT R S IR, SCRE— O SRFIT B P A 7 2
IS
Element Element Value Type Description
FEHY # A
SeCUfity Strmg 22?%&?%5,]1[[3
3841 1: '600030.SH,600031.SH’
fEHR:
Element Element Value Type Description
a— T
e 1: 'LAST,HIGH,LOW,OPEN’
FT8dE, —HiEL 14
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Winmd

-
ES

EliESE (ATiE) -

Element Element Value Type Description

Callback &€ [O 8 & $1

565 1: @wsqcallback

4.6 FPEAE(WSET)
TR WSET, RERE, £4, %, BaSTALKIHRRNEIE.

HiRE:
Element

Element Type Description
Value P P

VIEW String | IRENEERER VIEW %
3545 1: 'SectorConstituent'

View 2% (A[ik)

Element -
Element Value Type Description
Parameter String | REVEHFNERNSEZ
Value String | IEES A

S 1: 'date=20130531";

FEAIFR (ATk) :
Element

Element Value Type Description

FieldList String SREN R ER 5 3=k B 23
B 1 ‘sector=2F A &'

4.7 A (WEQS)
BREE: WEQS, iR [E&RImiE 5 ES.
BIRE:

Element -
Element Value Type Description
screenName String | RIGEHIEBRNA RS
el BNAR , FEEREZm EERGREN BHNAR .

T s, —Hikbb 15
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8 T E B E(WPF)
R WPF, IRE R EIR R G AMS RAA B RS PMS SiHRE IR

HE ID/BFR (B

Element Element Value | Type | Description
BHY KR E 2SS oy Z2H& T =7 B sz

Portfolio Sting TDEHMS?EWE’LHD ID KA EZTR(FE AMS RAEH 2=
FRBTR)

Sefil 1 "B}

View B (i) :

Element Element Value | Type | Description

VIEW String | IREVEHR SR MIRFTZ TR

ef5 1: "PortfolioDaily" / "HoldingDaily"

HEEEA (%) -

Element Element Value | Type | Description
. Xf PMS HEBW, HEEZANARZEN, FisATIZ

Owner Strin )

° | mameiA Wind s
sEf5 1: "OWNER=W0800001"
View S48 (F[iE) :
Element Element Value | Type | Description
Parameter String | 12BUR R {ERAAISEE
Value String | feESHMNE
Sef5l 1: "TRADE_DATE=20110301", "CURRENCY=CNY"

FRIEF (A)

Element Element Value | Type | Description
FieldList String | SKENFERFI R EIE
5ef5 1: "FIELD=port_name,port_id"

4.9 3T 5 R
4.9.1 B3 (TLOGON)

R Z: logon AIIER A EMKSHEEIUKS .

BRI REB AR — T

logonID &ExES.

KL (Kik)

Element

‘ Element Value ‘ Type ‘ Description

16
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o | |

MATLAB %4l & A2 5y 45 11 T

BrokerlD ‘

‘ String ‘

KLBFNRE, SRELHEHE 1 HD.

sefi 1: "0000", 0000 FIRIEMUIKS .

B ERRES (@Aik)

Element Ellilr:]eem Type | Description

DepartmentID String | HEFE L ERAED

Seffl 1: "0, 0 RARAHBIEE,

HmeWS (RKik) :

Element Element Value | Type | Description

AccountlD String | AEKS

sef5 1: "0001000000%0"

BeEE (RBIE) :

Element Element Value | Type | Description

Password String | BE& KSR

el 1 123"

MKPEE (KIR) -

Element Element Value | Type | Description

MPER, HEXWT.
SH. SZ. SHSZ AL A
SZB il B
. SHB &8

AccountType String c1C S 2
SHF EEEm
DCE AEE M
CFE RIS

el 1: "SZSH”

4.9.2 & H(TLOGOUT)

F#2: tlogout, 1RIEERES logoniD RHEER.

BERS (W)

Element

Element Value

Type

Description

Logonid

String

ER5S.

sEfl1: "0, O RRERS.

17
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Wind S50
=F
o | |

4.9.3 TH(TORDER)

R torder , FEAR Ko

Wind {73 (@43E)

Element Element Value | Type | Description

WindCode String | Wind JEZ5{X 5,

3Bf5 1: " 600000.SH "

R5HEME (k) :

Element \E/Izlrseen’r Type | Description
ZHFME.
Buy ZIANFE(FR=IEHFZEA)
Short SZHFE

TradeSide String | Cover ZAEG
Sell ZHFC(FE=IEHZL)
CoverToday FAESE
SellToday ZHFESE

Sl 1: "Buy'skE"Sell', RomLAREZ L

ZREMNE (BIR)

Element Element Value | Type Description

OrderPrice Double =ity =4

ZREHE (BIR)

Element \E/Islr;]een’r Type Description

OrderVolume Double g

e 1 "100"

AR (A1)

Element Element Value | Type | Description
ZHEAR, BRIAARNZ S
LMT PRINZEFE
BOC  XWHAHEMMIREIE
BOP  AAHEMMNEEITE

. ITC B EY B 32 FR SR 1R EH

OderType NS\ BsTC R B A
FOK SN HEERE
BSTL AR RERN
BRl, R EMAEREE—, ERXATRA X LMT,
BS5TC . BSTL =

18
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Hao
o | |

SEfl 1 "M RORBRINTZETE

2RER (AKE) :

Element Element Value | Type | Description

HedgeType String %@%?&Mﬁﬁo SPEC A#Hl, MRIERERFTEL
TNERIKS -

ExS (Ag) :

Element Element Value | Type | Description

LogonID WE | BRS, ZSBTEE

Sefil 1: logonlD=4

4.9.4 ¥ (TCANCEL)

R tcancel BUEZFE.

ZRS (Kif)
Element \E/Iglrlrjeen’r Type | Description
OrderNumber String | &35,
el 1: " 22" R/RERESE 22.
mipRE (i) :
Element \E/Iglr:}ween’r Type | Description
iz AHRE R WindCode RE.
Sz RN
SH &
oC AR =4R
MarketType String | HK it
cizC RN A 57
SHF EEEmERts
DCE RIER m iRt
CFE HhEAT
BxS (A[g) :
Element Element Value | Type | Description
LogonID String | RS

4.9.5 E#(TQUERY)

PR E % tquery EIRREL.
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BWRD (i)

Element -
Element Value Type | Description
BRFEREXWT:
LogonID o A
Position B A
QueryType String | Capital 4T U
Order MHZEEA M
Trade 4 H s &)
Account WA S, B AL BT A
e 1: " Capital "
ExS (Ag) :
Element -
Element Value Type | Description
Logonld String | EZERERS

& 1: 'Logonld=0'

BKS ()

Element Element Value | Type | Description

RequestID String | RAZAEMIFKRS

sef5 1: 'RequestiD=12'

Zis ()

Element -
Element Value Type | Description
OrderNumber String | SRS RFZEMNEIES

55451 1: 'OrderNumber=12

4.10 HEAR %L
HHERRINEZIZNXZ SRS BFY, F2mxX 5 B 4%it. tdays.
tdaysoffset. tday REHE N SFEMMGHETEREALGFENX, (UIRAT

RIEFS wsd. wss. wsty wsq iR EE HIE XA FE—1%.

T s, —Hikbb 20
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4.10.1 FrEA S H(TDAYS)

H¥4 . TDays(startDate,endDate,[Optional argument])
B X : TradingCalendar s E4FEX Z X 5 H, M StartDate F| EndDate

LTS5 H(ABR)HFIER, Period %2 EHAIR [E H AR5

iein B EA
Element Element Value Type Description
. A 81 P 51 9
StartDate String 4344 F 28
el 1: "2011-01-01", X#FHER
FEHER:
Element Element Value Type | Descriptfion
A1 7 51
, B LEHE,
EndDat St o
nabare M9 | gosmyuag
soam B HA
sefl 1: "2011-06-30", XFHER
HHRZE Y (A] 1)
Element Element Value Type | Description
Weekdays I1EH
Days Alldays String | HIBEH
Trading Z5H
B4 1: "Days=Trading” , ERiA"Days=Trading”
EHSY (Tik)
Element Element Value Type | Descriptfion
D BX—E
W BEA—E
. M , BA—E
Period St
erio Q rng SEE—&
S B¥F—E
Y B5—E
5ef5l 1: "Period=D" , ZRjA Period=D
ZXHAM (Flik)
TradingCalendar BRIAA _EIESEZ 57, 24 DAYS ARG HBIEE, XPMSEAREER,
HEL DAYS AR 5 MR, XM SEARIER
%jii}\ “TradingCalendar=SSE” (_t3F%E3X 5 AT

R T8, —HEp 21
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HERHEFF (AIE) :

Element Element Value Type | Description
A FFF
Order 5 Sting | B&FF, &I H
HiESR

355 1: " Order =A, ZiJA Order =A

4.10.2 H¥mB R E(TDAYSOFFSET)
K% TDaysOffset(refDate, [Optional argument])
B X : TradingCalendar (5 E4FERX G 5 H, MrefDate #2, OffSet({R

#%, >0 [5#E, <O wiiE)4) Period (FH) HYHH

% B
Element Element Value Type | Description
refDate String | /R B HA

e 1: "2011-01-01"

HHRZE Y (A] 1)

Element Element Value Type Description
Weekdays T1EH

Days Alldays String | HIAFH
Trading X5H

386 1: "Days=Trading” ,EZti\"Days=Trading”

Tns# (Ai) :

Element Element Value Type Description

BX—E

BE—1E

sH—E

Period String

5FE—E

GLE—

<|0|Z|=|0

558

5ef5 1: "Period=D" kA Period=D

TradingCalendar (A]i)

TRADINGCALENDAR ERIA A EIESERZ FFr, & DAYS SHBHMEE, XS8R
. R B X DAYS X 5 HWEZE, X284 EER
2XIA TradingCalendar=SSE

T s, —Hikbb 22
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mEE (L)

Element

Element Value

Type

Description

Offset

w28, NEH, >0 /5H#, <OFI#, FKIAHNO0

4.10.3 A& 5 H4E1H(TDAYSCOUNT)

H¥4 . TDaysCount(startDate,endDate, [Optional argument])

X : TradingCalendar I8 EHFEX S5 H, M StartDate F| EndDate

X7 H(HBHR)EH

H2in B

Element Element Value Type | Description

StartDate String | &2 HER

e 1: "2011-01-01"

B LEHER:

Element Element Value Type Description

; H

EndDate String B HA

3B 1 "2011-06-30"

HERE B (AT k)

Element Element Value Type Description
Weekdays TERH

Days Alldays String | HFH
Trading TS5 H

386 1: "Days=Trading” ,EZti\"Days=Trading”

XZHEE (i)

TradingCalendar BRIAA EBIESZ 5P, 2 DAYS ARG HMEE, XMSEARIER,
HAEY DAYS AR ZHHIEE, XPSEARIER
2R\ TradingCalendar=SSE

23
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4.11 H#A%
4.11.1 @A B %

XEAEN BHAREL R, A BHEEEETD/D/W/M/Q/S/IY,BZZ2 7 B/AFHH

/BHRRE/BHER/IBHEZE/BRE+E/BEFHE

> PU-RERRTHE, BIFRENDEH, AXFEYS BFERE0RS;

Eean-5D' SRR M H BT ERFT HEARTHE S NHEFB R ;
> BILHEIEANTE, RASKLRTAE;
> WX BERBTIVEIZE, tbai'ED-10d’;
25451 -

1. EHBHA1LNBEl, BEHBAET
StartDate="-1W’,EndDate="
2. BIAHEA AR 10 M5 H, BEZHEEIHS M5 H

StartDate="-10TD’,EndDate='-5TD’

4.11.2 ¥k H
BBTSHER, BIENRENEFS AR, SEIRBNIZIRX

:E
Nt
i

HINT:
RER RENCRF
HIEAHA ED
EFE—F LQ1
EE_F LQ2
EE=F LQ3
EFFR LYR

24




Wind S50 | MATLAB 0 2 5 45 1 T
S RQ1
SHEE RQ2
SE=F RQ3
BT MRQ
AREY] RYE
THFY RHYF
ENEE) RMF
A E— RWF
ERR LWE
EBXR LME
EHEFER LHYE
EFR LYE
EWm&EH IPO

T

.ﬁiﬁl

7

1S4
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5. windmatlab [ F &4
5.1 FREUHIE
5.1.1 $REUA S A 18] A E e

[ 1) $EEVEAT A28 S0 %25 09 -7 B E % (090007 . 1B) (MM F4HdE, WM 2012-1-1 2558,

%t Ewindmatlabif % ;

w= windmatlab;

Yo B R UR IS ) A LN R], i wsd 4 D - U 51 Hcahe
begintime="20120101";

endtime=today;

wdata= w.wsd("090007.1B","close” ,begintime,endtime, "Priceadj","CP", "tradingcalendar”,“NIB");
Hrdr, "Priceadj”, "CP"X/fiidsidh, U RRAXIEERRS, "tradingcalendar™, "NIB" ARATIH T2 % H i o

$#2IX 000001.SZ T e Bl , Acda i A a4k 100 K CHEZ), #ubmmES, R .

%Al dwindmatlabX % ;

w= windmatlab;

O0i5E A AR I TR AR L A TRD, ol i wsdd: BRI 51 H s
begintime="20120101";

endtime=today;

K edE, —HiED



MATLAB s K A2 545 1 T

Wind

-
ES

wdata= w.wsd("000001.SZ", "open,high, low,close”,"-100d" ,,endtime, "Priceadj”,"F");

Hdr, -100d&E HZ: k%L, FKoRTiHELI00K .

5.1.2 R BhFP3 EdE

[ 2] $RBCH P VF Baa i te 2 LG AN 3 088, BubLrE & (now), 4G TEIETHE 100 KX (now-100);

%t dwindmatlabXf % ;

w= windmatlab;

Yo B R UR IS ) A LI 8], S ws 1482 DR U 51 Bcahe

codes="1FO0.CFE";

fields="open,high, low,close”;

begintime=now-100;

endtime=now

wdata= w.wsi(codes,fields,begintime,endtime, "BarSize","3");
Hrnow/Ematlab iy & 1) H k£, o HrZl.

5.1.3 $REAL O L2 HHE
[ 3) $2HC 224347 (000001 .SZ) 24K ) 232 45 K0 dhs »
%Al dwindmatlabX % ;

w= windmatlab;

YA B AL AR IS TA) RO AR L IS R), ik ws i 42 R O 21 Ecds
begintime=datestr(now, "yyyymmdd 09:30:00");
endtime =datestr(now, "yyyymmdd HH:MM:SS");

K edE, —HiED 2
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codes="000001.Sz"

%lastiofit, amtlaci, volumeiiAl i

%bidl 14, bsizel K1

%askl Z1f, asizel L1

Ffields="last,bidl,askl";

[wdata,codes, fields, times,errorid,reqid] = w.wst(codes,fields,begintime,endtime);

5.1.4 1REAE EHE

[ %51 4 T3 EUH & 44T (600000.SH) Ji £l A(000002.SZ). F % A(000009.SZ). F#; A(000012.S2). KH I & (000021 .SZ)
2012 4 11 J] 30 SMHEEARRL 7B, WHAR AR, AFIECAF IPO H. Wb @mAT e, WAR, MNETBOY

comp_name,comp_name_eng, ipo_date,float _a_shares,mf_amt,mf _vol.

whldwindmatlabXf %, W COEEIE, WA F P

w= windmatlab;

codes="600000.SH, 000002 .SZ,000009.SZ,000012.5SZ,000021.SZ";
Ffields="comp_name,comp_name_eng, ipo_date,float _a shares,mf _amt,mf vol~;

[wdata, codes, fields, times, errorid, reqid] = w.wss(codes,fields, "tradedate”, "20121130%);

Hr, *tradedate’F /<285 H W,

5.1.5 JREUERATE SR

[#] 5] fI 42 (000005.S2). Rkl (000006.SZ). F-Hfr (000007.SZ). FEA>K (000008.SZ) JBEE 24 H Lt

K edE, —HiED 3
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FEbnBdh, JF FASU AN /N R B SE AT IS 4R A 25

wildwindmatlabXf %, WAHR LA, WA EHaE;

w= windmatlab;
[w_data,w_codes,w_fields,w_times,w_errorid,w_reqid]=w.wsq("000005.SZ,000006.5Z,000007.5Z,000008.5SZ2","rt_time,rt_last
,rt_bid,rt_ask,rt_vwap®);

%ih, rt_time,rt_last,rt_bid,rt_ask,rt_vwap 75 4KHA. BRA . S, 2. A FE

% N AL — AN SEI RO 2

global h3 data datal cellFields

datal=[];

w_reqid=0;

Ffields="rt_ask5,rt_ask4,rt_ask3,rt_ask2,rt _askl,rt last,rt _bidl,rt_bid2,rt_bid3,rt_bid4,rt_bid5";
cellFields=regexp(fields,"[,]", "split");

h=Figure("menubar”, "none”, "numberTitle", "off", "name", "B EL M1 #4 ", "position”,[400 400 270 300]);
strpathl="str21=get(h2, " "string” ") ;w.cancelRequest(w_reqid);"

strpath2=["[~,~,~,~,~,w_reqgid]=w.wsq(str21, "];
strpath3="""rt_ask5,rt_ask4,rt_ask3,rt_ask2,rt_askl,rt last,rt _bidl,rt bid2,rt bid3,rt_bid4,rt bid5"",@Sample5 subl)

strpath=[strpathl,strpath2,strpath3];

hl=uicontrol ("position”,[20 260 70 30], "string", "fficfti4", "cal lback",strpath, "FontSize",10);

h2=uicontrol ("style”,"edit", "position”,[95 260 78 30], "horizontal*,"left", "string”, "600000.SH", "FontSize",10);
h3=uicontrol ("style", "listbox", "position”,[20 20 220 230],"FontSize",12,"value",1, "string”, [{ " AU "} { AR ENR
CEas HalE i T H S R IR P REiiig )

h4=uicontrol ("position”,[180 260 60 30],"string","{&#1:", "FontSize",10, "callback"," w.cancelRequest(w_reqid),clc") ;

o, W2 T % Sample5_subl, HAZRIF,

K edE, —HiED 4
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function Sample5 subl(reqid, isfinished,errorid,datas,codes,fields,times,selfdata)

WA bR B T T ™ E SRl e B A S 5 5
global cellFields datal h3

Ffields=lower(fields);

cellFlelds=lower(cellFields);
[ia,ib]=ismember(Fields,cellFields);

datal(ib)=datas;
global strl h3
stri{l1}=["£ 5 #:
stri{2}=["Z 4 #:
stri{3}=["Z 3 #:
stri{4}=[" 2 #i:
stri{5}=[" 1
stri{6}=[" s m: "
stri{7}=["% 1
stri{8}=["¥% 2 #i:
stri{9}=["% 3 #:
stri{10}=["X 4 f:
stri{11}=["% 5 #i:
strl=stri(:);

,num2str(datal(1))];
,num2str(datal(2))];
,num2str(datal(3))];
,num2str(datal(4))];
,num2str(datal(5))];

,num2str(datal(6))];

,hum2str(datal(7))1;
,hum2str(datal(8))];
,hum2str(datal(9))];
,hum2str(datal(10))];
,hum2str(datal(11))];

set(h3, "string”,strl);

5.1.6 BV 5555

[ 5] 6] $REGHEIEZ5N (600276.SH). 1HEIGEEZY (600276.SH). X 25 (002038.SZ). K+t:-7) (600535.SH) 2012 FEAERPAIE MM . Bk

K edE, —HiED
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A AR, Ba ok G IFRER

w=windmatlab

[w_wss data,w_wss_codes,w_wss_Ffields,w_wss_times,w_wss_errorid]=w.wss(*600267.SH,600276.SH,002038.5Z,600535.SH
", "oper_rev,opprofit,net_profit_is", "rptDate=20121231", "rptType=17)

b, BN BNEANE L RS N E) 7Bl oper_rev., opprofit. net_profit_is, #& W4 2012 4 12 /] 31 H (rptDate=20121231),
W5 E A EIFRE (rptType=1).

5.1.7 IR EEE

[ 7] ST R [E 7 09 4 07 Fff 527 (090007.1B) B4ty NalAE . MAMEIEAM, Bl ki hurdasi A, SN E7BCh dirty_csi.
accruedinterest_csi. modidura_csi. H¥% 201344 H6 H%5 H 6 H.

w=windmatlab

[w_wsd_data,w_wsd_codes,w_wsd_fields,w_wsd_times,w_wsd_errorid]=w.wsd(*090007.1B", "dirty_csi,accruedinterest_c
si,modidura_csi","2013-04-06","2013-05-067)

DAY = SRN & N 1573 S A Ue/A o1 NI SR TIGE [~ - /AR NI K 54 i /PG R /A 3 S 5 GO K 5N U R (E A /R S

5.1.8 WA 5 HHA

[ 81 i HIAAL 8 L1 sk £y 3 4>, 43 %k tdays. tdaysoffset. tdayscount.
tdays pRAL G STEENAC 2 H . tdaysoffset 1 S H4 H A%, tdayscount 61 53 4e i IX 28 5 H AN
% $RIN LA 5T 2013 4E 5 H 3 HA 6 H 3 HiNss 5 H il
[w_tdays data,w_tdays codes,w_tdays fields,w _tdays times,w_tdays errorid,w_tdays reqid]=w.tdays("2013-05-03","2013-0
6-03", "TradingCalendar=SHFE; ")

K edE, —HiED 6
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% I, "TradingCalendar=SHFE; " & BSR4 5y prAhs, BRAE BIEIESRAS 5 o

%% PEH FHFIREAZ B P 2013 4F 6 H 3 HAr#E 4 M2 4 HiH .

[w_tdays data,w_tdays codes,w_tdays fields,w _tdays times,w_tdays errorid,w_tdays reqid]=w.tdaysoffset(-4, "2013-06-03
")

Wh Geit ISR A 5 A H 1ge it

[w_tdays data,w_tdays codes,w_tdays fields,w _tdays times,w_tdays_errorid,w_tdays reqid]=w.tdayscount(”2013-05-03","2
013-06-037)

5.1.9 IR B E EIRKR R A H I

[ 9) it il s b B vhde #5517 4408 “1303257 414G, AR 24L& Mgt Bdm s thok . Bz R “AE 45 H8R ", ImEFBOY:
Portfolio Name (4&4%) . Portfolio ID (44 ID) . Total Asset (E¥%E/7) .

[w_wpf_data,w_wpf_codes,w wpf Fields,w_wpf_times,w_wpf_errorid,w_wpf _reqid]=w.wpf(~130325", "PMS._PortfolioDaily",
"startdate=20130503;enddate=20130603; reportcurrency=CNY;owner=;Ffield=Portfolio_Name;Portfolio ID;Total Asset")
WURBIAT 5 K 440 “A54E6 0217 K P K7 dn kG H 4

[w_wpf data,w wpf codes,w wpf Fields,w wpf times,w wpf errorid,w wpf reqgid]=w.wpf("{54E 021", "AMS.HoldingDaily",
"tradedate=20130618; reportcurrency=CNY ")

5.1.10 $REUHHE &

FAT A RSO B 73« R0 I M . ETF WIS B - ARG W40 RBTARIN . RIRFR . RPE AR08 G [ AE O L 4R SR
ARSI Sk E TN
(%1101 etz HS300 msr e A, HEAh 2013 456 H 3 Ho ZRIE SV IR 2 T Rilvst B bs 1) R 805 08 S i AV H 2 -
w=windmatlab;
[w_wset_data,w wset codes,w wset Ffields,w wset times,w wset errorid,w wset reqid]=w.wset(" IndexConstituent”, "date=20
130603 ;windcode=000300.SH™)

K edE, —HiED !
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N ITEREC R 2 TRl R AR AR B A ST

AU

%% R AR IR AR
w_wset_datal  FlZEFRIICHS
w_wset_data2  HiFFFRIICHS
%% ELTEREGT
MarginBuyl;% @ S N4
MarginBuy2;% gl it 4
MarginBuy3;% fli% 4340

% ELIFREGT
MarginSel11;% @izzs2H&
MarginSel12;% @hlsfeit s
MarginSel13;% flZs4
MarginSel14;% @434
ALY LA e WA
buyCash1;% Fi A4
buyCash2;% i\ &
buyCash3;% &#iii A%
buyCash4 ;% ¥4 [n) 7tk
buyCash5;% FE&IFRA T4
buyCash6;% FF&L1FHm A ¥4
%% Rl AR B IRA LT
SellCashl;% FA4:
SellCash2;% {f RN\ &
SellCash3;% &#MAE
SellCash4;% %4 ifln 5 tb

K edE, —HiED
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% SellCash5;% EiIFMAY 4

% SellCash6;% FF#FMAT 4

BE TR ) 55 5 I )

BeginDay = "2012-06-01"

EndDay = "2013-05-28"

% IR AR

% I B AR

[w_wset_datal]=w.wset("MarginTradingUnderlying", "date=20130530%);
%% 1.2 RFHBTARIRBGE T

MarginBuyl=[1];% fl¥t KA

MarginBuy2=[1];% fli¥t 4%

MarginBuy3=[];% li%iR%i

for i=1:length(w_wset datal)
data=w.wsd(w_wset_datal{i,2},"mrg_long_amt,mrg_long_repay,mrg_long_bal",BeginDay,EndDay);
if iscell(data)==1&&isnan(data{l})==1;data=cell2mat(data) ;end
MarginBuyl=[MarginBuyl,data(:,1)];
MarginBuy2=[MarginBuy2,data(:,2)];
MarginBuy3=[MarginBuy3,data(:,3)];

end

% ELBE RS TE B I gt

buyCash1=[];% iA%<

buyCash2=[];% #iit A&

buyCash3=[];% &#ii A%

buyCash4=[];% %t&iiinl ikt

buyCash5=[];% E&FHRNE S

buyCash6=[];% JFHERAN %4

R T80E, —Hikb 9
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for i=1:length(w_wset_datal)
data=w.wsd(w_wset_datal{i,2},"mf _amt,mf vol,mf _amt ratio,mf _vol ratio,mf _amt close,mf _amt open-®,BeginDay,EndDay);
if iscell(data)==1&&isnan(data{l})==1;data=cell2mat(data) ;end

buyCashl=[buyCashl,data(:,1)];

buyCash2=[buyCashl,data(:,2)];

buyCash3=[buyCashl,data(:,3)];

buyCash4=[buyCashl,data(:,4)];

buyCash5=[buyCashl,data(:,5)];

buyCash6=[buyCashl,data(:,6)];

end

% AR

[w_wset_data2]=w.wset("ShortSellingUnderlying”, "date=20130530%);

% FEZFARHRAGET
MarginSell1=[];% @iZzszH&
MarginSel12=[];% fizfEic &

MarginSel13=[];% flH4&E

MarginSel14=[];% &7z 4%0

for i=1:length(w_wset_data?2)
data=w.wsd(w_wset_data2{i,2}, "mrg_short_vol,mrg_short _vol _repay,mrg_short vol bal,mrg_short_bal, " ,BeginDay,EndDay);
if iscell(data)==1&&isnan(data{l})==1;data=cell2mat(data) ;end

MarginSelll=[MarginSelll,data(:,1)];

MarginSell2=[MarginSell2,data(:,2)];

MarginSell3=[MarginSell3,data(:,3)];

MarginSell4=[MarginSell4,data(:,4)];

end

% R ARAT A v

i

K edE, —HiED 10
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SellCashl=[];% {FIAT %

SellCash2=[];% A&

SellCash3=[];% &#RANE

SellCash4=[];% %t<&iili di kb

SellCash5=[];% ARG 4

SellCash6=[];% FHtimA T4

for i=1:length(w_wset_datal)
data=w.wsd(w_wset_data2{i,2},"mf_amt,mf _vol,mf _amt ratio,mf _vol ratio,mf _amt close,mf _amt open-”,BeginDay,EndDay);
if iscell(data)==1&&isnan(data{l})==1;data=cell2mat(data) ;end ;
SellCashl=[SellCashl,data(:,1)];

SellCash2=[SellCashl,data(:,2)];

SellCash3=[SellCashl,data(:,3)];

SellCash4=[SellCashl,data(:,4)];

SellCash5=[SellCashl,data(:,5)];

SellCash6=[SellCashl,data(:,6)];

end

5.2 X G#NO

5.2.1 &%

[ 11 A e RaiEdy Grrgfiish 10280101 JFAL TIKS, ENLARAS N 0, #4054 15000015160, #fi%% 123456, JK'5RALP IR A
B GRS SHSZD) . AR 4T

[Data,Fields,ErrorCode]=w.tlogon(*10280101",0,{"150100015160"},123456, "szsh*)

TN RS, 3B 1AANRAmARS, 52 A REEARIE, 53 MNAREKS, 4T, 55 ANk,

Wiz Data % 1 ¥ KRG AZVERRGRS, B2 708K, B 3AIKTRAL, 5 4 FIEENR 1D, WG R MIE 2 0, %5 5 A1 A
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MATLAB #i#lii J A2 5y 45 11T

FE R
Fields 5 ErrorCode 7B N 7B 4 Hik AT .

5.2.2 BH

(%] 12 P S&E 0N RS ARG 'S 0, B RYERMES, IFERZERT.
[Data,Fields,ErrorCode]=w.tlogout(~0%)

52.3 F#

[ 131 FAF2243847T (000001.SZ), i#&k 9.89 Ju, 435k 1000 ik 5 2000 i, k542 3 K .

[data,Ffield, ErrorCode]=w.torder(*000001.SZ", "buy*,9.89,[1000,2000], "logonid~,3)
FE, TR —EERETKT.

5.2.4 #f

(4] 14) MV ERZRFES 0 1, 55 (logonlD) 24 5, I % ERAT,
[Data,Fields,ErrorCode]=w.tcancel("1", “LogonlD=5")

5.2.5 ZTif

[ 15] ¥ 5 &), WAMETRSH 0 (Logonld=0) {5 K.
[Data,Fields,ErrorCode]=w.tquery("logonid®, “Logonld=0")

[ 16] ¥, TS 4 0 (Logonld=0) FHIHH,

K edE, —HiED
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[Data,Fields,ErrorCode]=w.tquery("position~,

o, Fields & XK
SecurityCode
SecurityName
SecurityBalance
SecurityAvail
SecurityForzen
TodayBuyVolume
TodaySellVolume
SecurityVolume
CallVolume
CostPrice
TradingCost
LastPrice
HoldingVvalue
Profit
MoneyType
LogonlID
ErrorCode
ErrorMsg

(%] 17]) BiEai, HRERSHRH 0, WAEMIZGERT FNEEME .
[Data,Fields,ErrorCode]=w.tquery(“capital”,

A, Fields & Uik

MoneyType g
Avai lableFund T H

LAY
UEZE 24 PR
A a7
A B
RES B
A KA
A SEHE
STIERY & 4
I F B
JEAA A%
JEA B
B A%
R ERQED
iy

P S
AN Z

TR
R

BHR S

7
B
2

i

EN

N e
73

2

>

"Logonld=0")

"Logonld=0")

K edE, —HiED
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BalanceFund TR
SecurityValue g A
FundAsset TR
TotalAsset 587 9ns
Profit iy
FundFrozen UREE T 4
OtherFund oA 7% 4
BuyFund RAEPYN
SellFund A H S A

DepartmentlID ENLES 1D
AssetAccount AN

LogonlID GG
ErrorCode R
ErrorMsg AR S

[ 18] HHZATEM, M AR 525 (Logonld=5), TFHEAEMMIEKTZ 47 (RequestlID=47), M EMIZELIT.
[Data,Fields,ErrorCode]=w.tquery("Order®, “Logonld=5;RequestiD=47"%)

b, Fields & X WF.

OrderNumber TS
OrderStatus JRASIRAS
SecurityCode UEZFARAY
SecurityName UEFF A FR
TradeSide LT )
OrderPrice TS
OrderVolume TA =
OrderTime FFEI ()

14
Ko, —HIEY
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TradedPrice JRAE e

TradedVolume AT E

CancelVolume EHGERA

LastPrice AT

MadeAmt AL 4

OrderFrozenFund L4544

MoneyType e mA

Remark JRAZHNFE UL, WS o RS S5 SR B
LogonID G 1D

RequestlID A A 3R SR

(%1 19) 2 H KA AW, M/ &5x'5 25 (Logonld=5), IEMIIZERT FHIAL.

[Data,Fields,ErrorCode]=w.tquery("Trade®, "Logonld=5%)
Hrh, Fields & X R
OrderNumber Ty
TradedNumber  AC% %5
TradedStatus  JEA0IRA
SecurityCode iFZ#fUHY
SecurityName iFZ: 4K

TradeSide S5 1]
OrderTime ZHT I ]
OrderPrice ZHEAE "
OrderVolume ZHetE
TradedTime JSAZ ][]

TradedPrice JRAZ A
TradedVolume JRAS B

K edE, —HiED
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1 y EE%H! MATLAB $li J <8 5y # 11F-f
CancelVolume  Hif %

LastPrice BB A%

MadeAmt AT 40

MoneyType TemRA

LogonID TG

ErrorCode AR

ErrorMsg R R

[ 200 A 5 B A, BERS 45 (Logonld=5) KA 7K.
[Data,Fields,ErrorCode]=w.tquery(*Account®, "Logonld=5")
Fields 7 S iR

ShareholderStatus AR AT IEH

MainShareholderFlag FBEB AR bR &

AccountType I SEE ]

MarketType WM, SHARE Lifg, SZAREHRII.

Shareholder JBEARARES

AssetAccount kS

Customer wKPS CRRSET N5

Seat JHEA

LogonID GG

ErrorCode BRI

ErrorMsg R SN

T Hd, —HEP 16
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5.3 M EEsLA)

53.1iXEAR R A K &gt MigE

(1] 21) iEBUEEGPE 2y (600276.SH) P S fr, WHFEM 2013 451 H 2 H&E 201344 A 2 H, & HI& R ZE MR 1 o
StockList="600276.SH" ;%1 i H [ s Bl S A e e — U 52

%% ZHUR SEWAET (201344 J 2 HD

w=windmatlab
[w_data,w_codes,w_Ffields,w_times,w_errorid,w_reqid]=w.wsd(StockList, "open, low,high,close”, "2013-01-02","2013-0
4-027);

fintsPrice=fints(w_times,w_data,{"Open*, "High®,"Low","Close"},1)
fintsPrice.desc="1a5%iE 2512 H K &tk "

%% IFTEFPA 2 (RRIELD

% il H K 4K

candle(fintsPrice)

title("lEmEZ RN H K &™)

R T80E, —Hikb 17



Winmd 55| MATLAB $ed 152 5 B2 1 T

15 B < 24 Jiz fr H KZk 13

"
32p------- ﬁ —————— LL]DF —————— !Hmm ——————— t
300 - U# L —

28
03-Jan-2013 02-Feb-2013 04-Mar-2013 03-Apr-2013

% £l H K ZkmiK
highlow(fintsPrice)
title("fEIEZ N H K Z&m{KE ™)

K edE, —HiED 18



Winmd 55| MATLAB $ed 152 5 B2 1 T

T i B2 25 B O H KEE i AT
36 ‘ ‘

) R NI -
3zwﬂh b ﬁ%%ﬂﬂw
"I R R

28
03-Jan-2013 02-Feb-2013 04-Mar-2013 03-Apr-2013

% HE
bar(fintsPrice)

title("1EIE RN K ZLEE™)

K edE, —HiED 19
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15 i < 24 Jiz Hr K&k bk 18
I

40 I I I

o st f

20/ OOVt

oo 0T T
1 1

03-Jan-2013

% ZeRlIBEER AR KT ERAR P

02-Feb-2013 04-Mar-2013 03-Apr-2013

kagi ([w_times,w_data(:,end)])

title(CEEEZ BN ERIRE )

K edE, —HiED
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|
15-Jan-201325-Jan-201318-Feb-201328-Feb-201318-Mar-2013

% RHK
renko([w_times,w_data(:,end)])
title(CEREZ RN BEAET)
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35

18 i b= 24 i o 2R E
0

7777777777777777777777777777777777777777777 1130

I
77777 i34

,,,,,,,,,,,,,,, 1133

-432

{31

7777777777777 29

04-Jan-2013 16-Jan-2013 05-Feb-2013

% LA 2 K
plot(fintsPrice)
title(CEmEZBRMITLE )

|
26-Feb-2013

| | 28
10-Mar-2013 01-Apr-2013

K edE, —HiED
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28
03-Jan-2013 02-Feb-2013 04-Mar-2013 03-Apr-2013

5.3.2 HE B RSB HHIA
[ 5] 22 FRPE7 R A BSCEL M B, THEAZARER 8 = 4 BB T . X T A R0 LI R R s L i ot = 4l A AE .

%o JBERBIR CHRATHE S itk ik H 1
strList="002142.5Z,601166.SH,601169.SH,601288.SH,601328_SH,601398.SH,601818.SH,601939.SH,601988.SH, 601998 .SH" ;

StockList=regexp(strList,"[,]", "split™);
StockList=StockList(:);
BeginTime="2013-01-01";
EndTime="2013-04-01";

W% BLIUBCSEAT % AR

w=windmatlab;

t=1;

for i=1:length(StockList)

K edE, —HiED 23
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[wdata,wcodes,wFields,wtimes,werrorid,wreqid]=w.wsd(StockList{i}, "close”,BeginTime,EndTime);
if werrorid==107;error (" #li#KiH%") ;end
matPrice(:,i)=wdata;
end
matTime=datenum(wtimes);
matPrice=[matTime,matPrice];
w.close;;

%% AR YA H i A

RetSeries=price2ret(matPrice(:,2:end));

W% 2B AL A AT
[ExpReturn,ExpCovariance]=ewstats(RetSeries);
frontcon(ExpReturn*225,ExpCovariance, 20);
title(C" A HAEHREWE");

xlabel (" WG (FrifEZE) ") ;

ylabel (" 75i");

%025 5 H bR % (B%/4E) THA 4l A AUE

retTarget=0.05;

[PortRisk, PortReturn, PortWts] =frontcon(ExpReturn*225,ExpCovariance,[],retTarget);
cellWeight=num2cell (PortWts");

cellWeight_1=[StockList,cellWeight];

cellWeight 2=[{"KFEMR5", "BE"};cellWeight_1];

disp(* HFRILE %N 0. 05/4E 41 & RLE ") ;

disp(cellWeight_2)

K edE, —HiED 24
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b

S
ol
=N

0.3

PR E AT R K

0.25

BRBEA BT B L F -
H bRl a5 4 0. 05/ 4F [ 41 A AL

e SivCh

*002142.SZ"
"601166.SH"
"601169.SH"
"601288_SH"

&
L

L
L
L

KB b 22 )

0]
0]
0]
0]

0.03
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"601328.SH* [ 0]
"601398.SH* [ 0]
*601818.SH"  [0.1430]
"601939.SH* [ 0]
*601988.SH"  [0.5813]
"601998.SH"  [0.2757]

5.3.3 TR ZEF=HSBYAA

(4] 23] BT B AR TR B~ A5 . AU Y2 Matlab 4151 Portfol io 28] 75

W JECEAIRE CRATARGER) A i bk H

%% Hrdh e %

clc;clear;

w=windmatlab

RealEstimateList="000002.SZ,000048_SH,600185.SH"; % Fx(1 AR

Field="sec_name~;

StockList=regexp(RealEstimateList,"[,]", "split");

StockList=StockList(:);

for i=1:length(StockList)
StockList(i,2)=w.wsd(StockList{i}, "sec_name”,"2012-12-31","2012-12-31"); % B &R
Price(:,i) =w.wsd(StockList{i}, "close”,"2012-08-22","2012-12-31"); % BEEUN RS

end

%% BLEL L iFFE4C (000001.SH) %85 i

Marker Index=w.wsd(*000001.SH","close","2012-08-22","2012-12-31%);

%% BH—4FE1] SHIBOR #% (SHIBORLY.IR) %l

K edE, —HiED 26
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CashRet=w._wsd("SHIBOR1Y.IR","close", "2012-08-22","2012-12-31%);
w.close

%% TSI R IAME T %

AssetList=StockList(:,2);

AssetList=AssetList;

RetSeries=price2ret(Price);
[AssetMean,AssetCovar]=ewstats(RetSeries);
RetSeries=price2ret(Markerlindex);
[MarketMean,MarketVar]=ewstats(RetSeries);
[CashMean,CashVar]=ewstats(CashRet/100/225);

mret = MarketMean; % g PR

mrsk = sqrt(Marketvar); % mizas R brik 2
cret = CashMean; % TGRS AL 2 6 S5
crsk = sqrt(Cashvar); % JoXEGIES R hRuE 2
crsk=0;

%% B BE AL AN B

p = Portfolio("AssetList”, AssetList, "RiskFreeRate", CashMean);
p p.setAssetMoments(AssetMean, AssetCovar);

p p.setlnitPort(1/p.-NumAssets);

[ersk, eret] = p.estimatePortMoments(p.InitPort); % 4o XU 5k s %
W% i PR A e A i)

p = p-.setDefaultConstraints;

pwgt = p.estimateFrontier(20); % %G BAIE LS 4lE .

[prsk, pret] = p.estimatePortMoments(pwgt) ;% A &nivr b XS S5k s %
W% N INTE AL R D)2k

q = p-setBudget(0, 1);
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gwgt = qg.estimateFrontier(20);

[grsk, gret] = g.estimatePortMoments(gqwgt);

figure;

portfolioexamples_plot( "% & JE KRR I = 415 5T T,

{"line", prsk, pret}, ...

{"line", qgrsk, gret, [1, [1., 1},

{"scatter”, [mrsk, crsk, ersk], [mret, cret, eret], {" A%, "TLREAZE", "BRFEFEELGE"}},
{"scatter”, sqgrt(diag(p-AssetCovar)), p-AssetMean, p.AssetList, ".r"});

xlabel (" X&)

ylabel ("z5")

5.4 557551

541 MEWEN FHREW

[ 24 SHURAT RIZE S i 27 as . ARG A MATLAB Halr i —AMFIZ4U A %0 (Nelson Siegel 5 Svensson) 2 l#7 A1 58 &) E fif 2013 4 4 /]
2 HIR A WIBR 450y, Edim 2013 4 4 H 2 HAAT R BT T3 s e it o

MATLAB F& /AR T -

%% TIUHAT 1) [ fof it A (EAEARAD . e PR, REH . BT . AFESER . SRR CHED YU HEEEN (201344 H 2 D

clc;clear;
strList="010004.1B,010011.1B,020005.1B,100014.1B,090025.1B,090020.1B,090031.1B,100017.1B,100027.1B,100033.1B";
BondList=regexp(strList,"[,]", split");

BondList=BondList(:);

w=windmatlab

%% FITEL L) B A4

strField= “fullname,carrydate,maturitydate, interestfrequency,couponrate2”;

BondInfo=w.wss(strList,strField);
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BondInfo=[BondList,BondInfo];
%% 2 BEHUFTZRICELMT (201344 H 2 HD
for i=1:1length(BondInfo)
w_data=w.wsd(BondInfo{i,1}, "close”, "2013-04-02","2013-04-02%);
if iscell(w_data)~=1
BondPrice(i,1l)=w_data;
else
BondPrice(i,l)=nan;
end
end
w.close
% SR AT TR Rl
nanPosition=isnan(BondPrice)
BondInfo=BondInfo(~nanPosition,:)
BondPrice=BondPrice(~nanPosition,:)
%% Hrdh k%
[m,n]=size(BondInfo)
Settle=repmat(datenum(~2013-04-02"),m,1)
for i=1:m
Maturity(i,l)=datenum(BondInfo{i,4}) ;
Period(i,1l)=BondInfo{i,5};
CouponRate(i,1)=BondInfo{i,6}/100;
end
Period=double(Period);
Instruments = [Settle Maturity BondPrice CouponRate];

% Sl
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abnormbDays=find(Maturity<Settle(l))

%% 737 NelsonSiegel Ul &5

NSModel =
IRFunctionCurve.fitNelsonSiegel ("Zero~®,Settle(1), Instruments, " InstrumentPeriod” ,Period, "instrumentbasis”,3);
%% 77 FitSvensson Ul &R

SvenssonModel =
IRFunctionCurve.fitSvensson(“Zero®,Settle(1l), Instruments, " InstrumentPeriod” ,Period, "instrumentbasis”,3);
%% 2o IR A I PR 5

PlottingPoints= Settle(1):2000:max(Maturity);

TimeToMaturity = yearfrac(Settle(1l),PlottingPoints);

figure

plot(TimeToMaturity,NSModel .getParYields(PlottingPoints), " -.r")

hold on

plot(TimeToMaturity,SvenssonModel .getParYields(PlottingPoints), "g~)

legend({"Nelson Siegel %", "Svensson " })

titleCRIRMMREE ™)

xlabel (" fF8 (4F) ™)

2R S IR AL B n R
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A 53 B & A
0.044 ‘ ‘

0.042 | — f

0.04 - , — - — Nelson Siegelf# % |-
/' Svensson# #l

N\
|

0.038
0.036 / i

0.034|- ya i

0032 | | | | |
0 5 10 15 20 25 30 35 40 45

e ()

542 it EEGMAREOLE
[ 25] #2H 01 [ 04 (010004.1B) 5 01 [Hff 11 (010011.1B) 7 2013 4 4 H 2 HAZ St FFiHA0s AN [ 65 (10 A 00 5 7 i
%% 1 HY[E 5T R AE (L BARAS . TR, REH . BIIH. TR, EE%E ChED ) SEGATH (2013424 H 2 H).
strList="010004.1B,010011.1B";
strField= “fullname,carrydate,maturitydate, interestfrequency,couponrate2”;
BondList=regexp(strList,"[,]", split");
BondList=BondList(:);
w=windmatlab
BondInfo=w.wss(strList,strField);
BondInfo=[BondList,BondInfo];
for i=1:2
w_data=w.wsd(BondInfo{i,1}, "close”, "2013-04-02","2013-04-02");
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if iscell(w_data)~=1

BondPrice(i,1l)=w_data;

else

BondPrice(i,l)=nan;

end
end
w.close
%% Hrdh e %
[m,n]=size(BondInfo)
Settle=repmat(datenum(~2013-04-02"),m,1)
for i=1:m
Maturity(i,l)=datenum(BondInfo{i,4}) ;
Period(i,1l)=BondInfo{i,5};
CouponRate(i,1)=BondInfo{i,6}/100;
end
Period=double(Period);
Instruments = [Settle Maturity BondPrice CouponRate];
%% AR IR A S A
[ModDuration, YearDuration] = bnddurp(BondPrice, CouponRate,Settle, Maturity ,3, Period); % BiEAMSAM.
YearConvexity = bndconvp(BondPrice, CouponRate,Settle, Maturity ,3, Period); % fiZs/ )%
%% iy
Result=num2cell ([YearDuration,ModDuration,YearConvexity])
Result=[BondInfo(:,1:2),Result];
Result=[{" G4 ", "Gramc™, " AW", “EEAN", " E"};Result]
WoRGIR AT

Result =
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" frigE AN " frior AT /8N "EIE A "
*010004.1B"  [1x16 char] [2.9637] [ 2.9187] [10.3547]
*010011.1B"  [1x17 char] [7.3342] [ 7.2074] [60.8988]

5.5 JtesLpl

5.5.1 mmEALIEES S5 H A RER

L) 261 5 it B S A 3AAL By Sls o ARIRA KRG Gl SO0 oK, ERERDRIAGIIK S M, &I R RIS I LA A TR b, Bt 2013 4 4 1]
12 HE 1 73 BfciA, FARSEN 2 vHo 4 S5 il b 24 i B s 5 B AR KR KT 3 B E, W R SO 2 S Ui WY FLAth St A A AR AR L 2, SR
AREAAR, KT 3 ISR, LRI AP E,  RIESRIURSIERAE

w=windmatlab

% LT —. Tl SR TR R

strStockList="A1309.DCE,Y1309.DCE,M1309.DCE,C1309.DCE"

cellStockList=regexp(strStockList,"[,]", "split®);

%% B A S B A

Close=[];

for i=1:length(cellStockList)

[Close Daily,~,~,DateTime]=w.wsi(cellStockList{i}, "close”, "2013-04-12 00:00:00%,"2013-04-12 15:30:00
*,"barsize®,"1%);

Close=[Close,Close_Daily];

end

minBar=Close(1,:);

HighBar=Close(1,:);

[m,n]=size(Close);
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%% 5 EAS S R ASHIE

position=[0 O O O] ;

position Buy =logical([1 1 1 1]);
position_Sell=logical([O 0 0 O0]);
position_Price=[0 0 0 0];

for i=2:m

%% KA
minBar=min([minBar;Close(i,:)]);
maxbar=max([minBar;Close(i,:)]);
sign_Buy=Close(i, :)-minBar>3;
conBuy_1=(sum(sign_Buy)>=2)*[1 1 1 1];
conBuy_2=Close(i, :)-minBar<=5 ;
conBuy_3=position_Buy ;

common=logical (conBuy_1.*conBuy 2.*conBuy_3);
position_Buy (common)=logical(0) ;
position_Sell(common)=logical(l) ;
position(i,:)=1*common ;
position_Price(common)=Close(i,common) ;

%% S H S

conSell_1=logical ((Close(i,:)-position Price>3).*(Close(i,:)-position_Price<l1000)) ;% £ 1: Wi KT 3 B2

conSell _2=position_Sell ;
common=logical (conSell_1.*conSell_2);
position_Buy (common)=logical(l) ;
position_Sell(common)=logical(0) ;
position(i,:)=position(i,:)+(-1)*common;

% LKL HAE, 1RREN, -1 FRRELH, 0 KRk,
% ALRATIRAS,  LRIRATBAEA, 0 RARARERA

% AR IORAS, 1 ARIRATRASE, 0 RARANREL

% LTSRN

% &0F 1. BRIEKT 3 MR MEECKTET 2.

% ZfF 2: BKkiE/ANT 3 B NE

% ZPF3: UETAE TRIISRES, LT RLEN, O RARATT TN
% FANFMACHE, 1 RRFMAHL, 0 R ITH KM
% BHT IR, 1 RRITLLEN, 0 RRAIFLN,

% BHTSHIRE, 1 RRTLASEH, 0 R sEH,

% WSRFEANE, LRRFEN, -1 RRFEH, 0 A%,

% sk AN

% Z&AF2: AT AT SRIRAS

% S AR

% BT SRIRES, 1L ATEURAN, O oA A
% BT SRIRES, 1Rl BSEH, O B A n]SE .
% K FNAE, 1RREN, -1 KRS, 0A%.
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position_Price(common)=0 ; % VEBRFANA
minBar (common)=Close(i,common) ; % SEORTEALHY
maxbar (common)=Close(i,common) ; % SR

end

Woh SFNTG SRR, BRSSP TN, BT
sign_pair=sum(position)==1;
sign_pair=sign_pair.*position(end, :)==1;
position(end, logical(sign_pair))=0;
sign_pair=sum(position)==1;
position(end, logical(sign_pair))=-1;
%% v EIE
Return=nansum(Close.*position)
SEAT IR B g R
Return =

5 32 -25 -14

FoRIZSFNE 2013 4FE 4 H 14 He—. Syl 9. BX3RA50 5. 32, -25 K&-14.

5.5.2 R-Breaker HA (FEF5) X HKEE

[ 271 R-Breaker HIN (AE@EHD 285 5EM%, R-Breaker f&AN28 i i HAT KB Ay IR0 H AR AY, 89 14 GEHE4S Future Trust 245 AT 10 SRR 1) 27

o XML S SR R,

TEA AR

MR AT — Ao H QB S i A AR Bl it — 52 7 Ak S AL, MWK E MDA -

W55 H AP (Ssetup): W 7 +0.35* (HEIRC-HEK); //ssetup
LSz A (Senter): (1.07/2)*(WE = +HEAR)-0.07*HEA;  //senter
JR 5 A (Benter): (1.07/2)(E i +HEA%)-0.07*HE T, //benter
LN (Bsetup): WEAE-0.35% (I i -HE ), I/bsetup
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SN (Bbreak): (W22 H AR +0.25* (W82 AR - LSS AY)); //bbreeak

SERE S AT (Sbreak): A58 T AA-0.25* (M 8252 tH AN - SEANAY); Misbreak

S s

R, M H NS SEEE HA (Ssetup) 5, AT RN, Hagk— D R SO Sz i (Senter) K4 Rt SCHEZRIN, SRIUSCRE g, B 1% R
R

R, M H N BRI T UEEEAN (Bsetup) i, #EH ks LR,  Hab—08 i 5O SN (Benter) f s RIBE T £6 iy, RSO e, RIE1Z AL
FERHER

R FEME:

AR, AR P AR RBCE A, WERBGE AT, IR A O 2

EFAHINE I, WURES DA SRR S Sz A, RGeS, IR i A T s

ORI

1. http://www.yafco.com/show.php?contentid=261740

MRS o

clc

clear

w=windmatlab

% %A1 (M1309.DCE) 1 hrif.

strStockList="M1309.DCE";
[w_wsd_data]=w.wsd(strStockList, "open,high, low,close”, "2013-04-11","2013-04-11%);

Open=w_wsd_data(l);

High=w_wsd_data(2);

Low=w_wsd_data(3);

Close=w_wsd_data(4);

%% B 4 H 12 HI8 B

[iPrice]=w.wsi(strStockList, "high,low,close”, "2013-04-12 09:00:00", "2013-04-12 15:30:00 ", "barsize","1");
%% T 6 M.
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Bsetup=Low-0.35*(High-Close); % WELTNA
Ssetup=High+0.35*(Close-Low); % WLESZ AN
Benter=(1.07/2)*(High+Low)-0.07*High; % SN
Senter=(1.07/2)*(High+Low)-0.07*Low; % SN
Bbreak=Ssetup+0.25*(Ssetup-Bsetup); % ML
Sbreak=Bsetup-0.25*(Ssetup-Bsetup); % SRS AT

%% SHEMEAIE

holding=0; % 1FpME, -1 2R 0 RRBAERE.
hi=iPrice(1,1);

lo=iPrice(1,2);

con_3=0;

con_4=0;

for i=1:size(iPrice,l1)
hi=max(iPrice(i,1),hi);
lo=min(iPrice(i,2),10);

c=iPrice(i,3) ;

con_1=c>Bbreak && sum(holding)==0; % %
con_2=c<Sbreak && sum(holding)==0; % Q{4
if hi>Ssetup ;con_3==1;end

if lo<Bsetup ;con_4==1;end

%% A5

if con_3==1 8&& sum(holding)==1&& c<Senter % %R
holding(i,1)=-1;
elseif con_2==1 % A TFAS

holding(i,1)=-1;
elseif con_4==1 && sum(holding)==-1 && c>Benter % %¥Hi %%
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holding(i,1)=1;
elseif con_1==1

holding(i,1)=1;
else

holding(i,1)=0;
end
end
%% FEAEAL T
it sumCholding)==1&&holding(end)==1
holding(end)=0;
elseif sum(holding)==
holding(end)=-1;
elseif sum(holding)==-1 && holding(end)==-1
holding(end)=0;
elseif sumCholding)==-
holding(end)=1;
else
end
% ittt ol
disp("R-Break g 5")
Return=nansum(iPrice(:,3).*holding)

b oM
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6.1 . 7 Rt
6.1 223 JrE
Q: mMiFBRMASERD BN IR, R“EAZF MATLAB™
R — NAH IR T &2 %e%ke T MATLAB #fF, @ H i H] Matlab2010a % Matlab2012a Z [A)[RIRAS . A A Wl BAT

MATLAB #ff, 1ERR#EE 5 Mathworks 2w RIS ,
T S g B s s R TR

IR H P B2 e e o e e A TR MATLAB, 2 B0E I 20 JR 2 e 4l

TSR IR AL LT InitMatlab.exe 2RI H 3%
C:\Wind\Wind.NET.Client\WindNET\bin\
Matlab Z357F C:\Program Files\MATLAB\R2012a Hzt F. X ] LLZE MATLAB ¥ cmd % [IE4TU0 R4

>> dos("C:\Wind\Wind.NET.Client\WindNET\bin\InitMatlab “C:\Program Files\MATLAB\R2012a")
D RS TR A SR 7R 2 ) o
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Regseri?

B A SEIEAT

path(path,’ C:\Wind\Wind. NET. Client\WindNET\bin\’)

W IaistT

dos C C:\Wind\Wind. NET. Client\WindNET\bin\InitMatlab. exe ”C:\ProgramFiles\MATLAB\R2012a”")

Q: MATLAB #HRFRA? 64 A2 H?
MATLAB #: 113 %7 64 {7, (HiZZ BRI ErE, ) 32 A . 64 A ze B mt N i e TH R B A, &% Wind % i

L N [F] IR 4% Shi F e i

Q: MATLAB VM i BLERR IR Al 4 T 2

A: Fifx MATLAB fit A 2 77 5 Matlab2010a LLJ5 .
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B: K& Wind B2 T . vEE Wind BEIR& i ARE 2 3AEH SCH T

C: WRINPTAEA I NT R GY, AT AT B 5B

pia

D: Windmatlab %35 H 4 A RISk Programming File”, N i H &4 F 254 .

6.2 BEE AR HE
Q: windmatlab EEEHESE?
Windmatlab SEHCEEaT— @ 2HE 1T T A

>> w=windmatlab

SHL T

>>W.menu

Windmatlab BEHCEEE N 5 e H B .
w.wsd BRI 57 S0 , S H IR AT s, AR TR s LA BRI e b o
W.wss BREUBEE . G 7 o A I AR T 5 S O
w.wst Ak SIS R R R R 43 B A e o

W.wsi BRI BP0 D 5L B RAT AR e
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W.wsq BEIBUIE S5 SE I AT A 2ot S BOR bR
w.wset (PR EITE S
w.wpf LA R RGRE
w.tdays H 1A e %
HAAZ 2% J743 H A R0 1
Q: windmatlab REEUMRLLFEARIE ?

AUE MATLAB F3E47 R A .

>> w=windmatlab
>>W._menu

it 2 HORT T S B, X LEAE PR PRI R AR A ] A

Q: windmatlab 275w PLszHUbR B a2t ?
H AT AN SE R 1) % 20 T s

Q: windmatlab 2% LARIRE MFh L 1EhR?
FEA B A SRR R 2 kR, 046 WSD. WS R WST; #Ri S 0 k2 WA 23865, 4% WSS F1 WSQ.
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Q: HIRRIVER G EAH?
Har wsd. wsi. wst HEEIRA SR EHE, ACEFZ WM. WP IRBGEIR 5 (werrorid=217) 1 #1657 15 % Ak B 1%
(400-820-9463), iR INFEHEHE PIBIR, FFUl A 1 £ 4

Q: BAfFHHEMZE?
130 27 pR 25 32 B0 T H I3 EL, ol H 3 %2<“TD” /& TradeDate %5, #/xa84 H, -100TD o xET 100 NS5 H, 100TD

FoRJE 100 NS S H . $2HL 2013 4 4 F 8 HT 100 A2 &) H I et il LA i F iy 2528
w_wsd_data=w.wsd(*000001.Sz","close","-100TD", "2013-04-08%)
Horp*-100TD 403K 100 425 H .

6.3 MATLAB #EOZ{TRE
Q: windmatlab #5278,

TR R EAEAEH w=windmatlab iK%, 02 xhnd windmatlab & 8 A% 6380 KM .

Q: BT w.wsd 5 w.wss RE RS .
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R R EGR [P werrorid=107 I, @iz4T w.close, #RJ5izfT w=windmatlab, ={#iEH MATLAB &%:.
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