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TWAE R (Subtree Mutation)
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gplearn J2 H R Python W HGZAMIAT 5 BIHSRESCIL. FATEXT CTA (5 542 7K, X gplearn HELLA 1 IR it -
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generations L2 D Ee (/%D
stopping criteria fE RS
p_crossover AW KA X (Crossover) IR
p_subtree mutation FHAE 5 (Subtree Mutation) {3
p_hoist mutation THFRTIEE S (Hoist Mutation) iR
p_point mutation A5 (Point Mutation) fBE%
max_samples BRI AR AS PN 1 EE 451
verbose I A A IR T
parsimony coefficient T RE, X 5T A A AT E A
random_state BENLAF
metric P R A
function_set I A A L IR T
init_depth e~ R
tournament_size T4 /2 F— R4
n_jobs TR
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LOW AL
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BERHLE:

neg (x)
sign (x)
s sqrt (x)
s_log(x)
cube (x)
square (x)
curt (x)
delay (x, d)
delta(x, d)
pct_change (x, d)
ema(x, d)
kama (x, d)
ts sum(x, d)
ts_mean(x, d)
ts wmean(x, d)
ts_std(x, d)
ts median(x, d)
ts min(x, d)
ts max (x, d)
ts_inverse cv(x, d)
ts argmin(x, d)
ts_argmax (x, d)
ts_arg maxmin(x, d)
ts maxmin norm (x, d)
ts zscore(x, d)
ts rank(x, d)
ts mean return(x, d)
ts_cov(x,y, d)
ts_corr(x, y, d)
ts_beta(x, y, d)
ts dema(x, d)
ts midpoint (x, d)

ts_linearreg angle(x, d)
ts_linearreg intercept (x, d)

ts_linearreg slope (x, d)
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Ed R ox [EMRIET A A O E B I A B
dd R x [EM R 7S 2 oK s MEN B 2 7
AT x AHAT DS d R s/ X AR XA B
¥ d R x HEBEFH5] zscore
e d R x (BB A A T x (8 TAL S hi g
W d R ox EWA R 78 2 sk sMER B 2 7
Wk d R x EMERREFHSE v 8RR FE I =
Wk d R x EMWERIEFESS v H R A R DG R %L
2 d R x EMBRIE TGS v MR TSI beta
E d R x EHINES T2, DEMA = 2 * EMA — EMA (EMA)
2 d R X EM R A 1 KB S e/ ME 8 E
% d K x HFEFIAREAER, FA1,. ., dRNERRREM R E

HE d R X EHFFOARAZR, B 1, .., d NEZRERLE R IE#EE
HE d R X EFIARER, FA 1, .., d NEZERLNE R HR R

N), BERSHT, HEiE S8 Si,  BEIHES N Sr(e=i-T. .. 1) .

(1) #4HI{E 5 Si 1 ESRBIEHH Sr 85 7 firkt, KMAEZES: HuESRENLZ, HSIATRB 70 Ak, K

B2 R)E — RS Y




@Iﬂ) i £ it B0 6 .
CHINA FUTURES

T4
(2) %1 1T IR St 15 M 6ckk, RUEE(S: AT TRENE, ST LIR30 Sk, &
T2

X BTN, ST WS E A B
=\ FE3EH

3.1 FEEZEER

FATEHE 5 B ENE S A, R BUE S 2013 4F 1 H 1 H-2018 4F 12 A 31 H.o @i & RIFZ A 2787
RIVBIFE S IR RIR:

M ts maxmin norm 120 (mul (X7, delta(ts max (ts dema(HIGH, 60), 30), 120)))
RB  (ts linearreg angle(ts maxmin norm(ts arg maxmin(delta(ts zscore (X7, 0I), 60), 120), 240), 240)
div (MFI80, ts rank(ts_std(VOLUME, 30), 240))
ts maxmin norm((ts arg maxmin(delta((ts min(ts zscore(0I, 30), 240), 60), 240)
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