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© lob_imb

2023-01-03T09:31:00.000000000
2023-01-03T09:32:00.000000000
2023-01-03T09:33:00.000000000
2023-01-03T09:34:00.000000000
2023-01-03T09:35:00.000000000
2023-01-03T09:36:00.000000000
2023-01-03T09:37:00.000000000
2023-01-03T09:38:00.000000000
2023-01-03T09:39:00.000000000
2023-01-03T08:40:00.000000000
2023-01-03T08:41:00.000000000
2023-01-03T08:42:00.000000000
2023-01-03T09:43:00.000000000
2023-01-03T09:44:00.000000000
2023-01-03T09:45:00.000000000

-0.08475
-0.04082
-0.08363
-0.02577
0.07396
-0.01172
0.03920
0.07766
0.00647
0.01235
0.08379
-0.01646
-0.14850
-0.02378
-0.12407

trade_imb1 trade_imb2 tran_ret

0.50000
0.36667
0.20000
0.18333
0.28333
0.37500
0.20000
0.05000
0.14167

0.16667
0.00833
0.15833
0.18333
0.18333
0.09167

0.02500
0.08333
-0.01667
-0.06667
0.00833
0.07500
0.04167
-0.03333
-0.06667
-0.07500
-0.08167
0.00000
0.01667
-0.00833
-0.01667

0.00003
0.00001
-0.00000
0.00001
0.00000
-0.00001
-0.00001
0.00000
-0.00000
0.00001
0.00001
-0.00000
0.00001
0.00001
0.00001

tran_ret2
0.00003
0.00001
-0.00000
0.00001
0.00000
-0.00001
-0.00001
0.00000
-0.00000
0.00001
0.00001
-0.00000
0.00001
0.00001
0.00001

quoted_spread
0.00026
0.00019
0.00019
0.00024
0.00023
0.00019
0.00018
0.00017
0.00016
0.00016
0.00016
0.00017
0.00018
0.00015
0.00015
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LHRFE a STHRZE r ZIEEXE, a>x %, a<y B=; a 5r 2718
KE, a<y BHZ, a>x =, y<asxBW=EBR.

BARTHESME EURHBREINET. NTHNEERYHREEZHHA.

6: min SAREFHEAT 5 RitBE| B X F 1 min SAEETFHEA 5 RIEBR | B X
35 EF Fihsm SAER FHitbx
deriv_ap_1 deriv_bp_1
: OFASEHoW I === yiindonrEti trendratio 87.08% -4.43h 6.09
trendratio
deriv_ap_1 91.51% -5.77% 5.57
deriv_bp_1 86.46% -7.33% 5.05
windowreturn 58.03% -11.71% 3.59
05
%\x\ %\%\% \%\% %\«\% \q\% \Q\% \x\ﬂ" \(b\% \%\% \«\% u\q\% order_flow_imb 58.95% -8.39% 3.39
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7: 10min SAEE FHER 5 RIVHEIBM: T F 2: 10min SARETFHZAT 5 RIEWR | BfL: X
EF Fliis HAER 2 Fiftkx
1.9 trade_imb2 order_flow_imb
rsi quoted_spread _
17 ol order_flow_imb 38.44% -8.29% 2.47
15 ‘
: trade_imb?2 30.51% -9.31% 2.04
e
11 atd” .
e rsi 30.02% -8.93% 191
09 =
07 oi_return 26.59% -8.51% 1.60
SR A R R R R T R e
%”J\N\ %”3\%\ %”3\%\ %”3\«\ %”3\%\ %\Q\ %“\N\ %“\%\ %“\%\ %“\«\ %“\O)\
DS S S I S S S S S quoted_spread 19.16% -12.74% 1.28
BRI R, LRI BRI KRR, LRI TR
8: 30min SAEETHZRT 5 RiTPE|BN: X < 3: 30min FMREFHEZAT S REEWR | BfL: T
) ET s BAEE HEtx
deriv_ap_1 deriv_bp_1
19 order_flow_imb trade_imb?2 )
. order_flow_imb 43.52% -5.57% 3.16
1.7 trendratio M
15 %’M deriv_bp_1 35.44% -9.36% 2.51

13 T
M‘ trendratio 3291%  -8.22% 2.32
31 . f:,/';=* & =

&
0.9 deriv_ap_1 32.71% -8.00% 2.28
N TP R G- TP T - T - T (- TP A C I

B S S R R M SR S SR _

D S S G S S S S trade_imb?2 28.29% -6.65% 2.08
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9: 1day SiREFHEET 4 RiDHE| B0 T R 4: 1day SARETFHRAET 4 KMHR | Bfi: T
17 S FlE BAEH EBbex
lob_imb deriv_av_1
s windowreturn deriv_bv_1
s deriv_av_1 25.66% -16.50% 1.35
= deriv_bv_1 4.76% -25.82% 0.33
0.9
. lob_imb 1.96% -26.82% 0.20
05 windowreturn 0.33% -26.26% 0.12
éy;§§ﬁ@ﬁ@; ®§9§V@;@
Yl KER, ERHIHI Tk Yl KA, AR Tk
AEFERTRAKMNETFEMER, FERTHN: ETHEETUNRET
order flow_imb, & O4MIHEMEXBIEF driv_ap_1. trendratio ZERESRE _FEH R
BRI, BAKRE, KEDSMETRERIEIRNME GERARE. EX
K. RHMAERE, 30min EEE 4 MR B RIVRGF
FORBA & E TR R R B R BE R @t 1T T it
F* 5 Imin SRBLUWGI | BfI: T
BF Rtz (=) XHRH BEWE (R) PERMNEH
trendratio 12045.2 100750 0.12 0.60
deriv_ap_1 12795 105926 0.12 0.60
deriv_bp_1 119422 105764 0.11 0.56
windowreturn 7445.8 91882 0.08 0.41
order_flow_imb 7582.4 94570 0.08 0.40
Bl KA I b
F® 6: 10min SMEPEWHGIT | AL T
BF Rtz (=) XHRH BEWE (R) PERMNEH
order_flow_imb 4656.2 8486 0.55 274
trade_imb2 3678 8634 0.43 2.13
rsi 3613.4 8716 041 2.07
oi_return 3100 8824 0.35 1.76
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quoted_spread 2237.8 3054 0.73 3.66
BRI R IR A
® 7: 30min SMEPEWHG | Bl X
EF Rtz (R) ZHRE pEWE (R) PEPMNER
order_flow_imb 5479.2 2606 2.10 10.51
deriv_bp_1 4367.2 2936 1.49 7.44
trendratio 4028.4 2874 1.40 7.01
deriv_ap_1 4001.8 2940 1.36 6.81
trade_imb2 3421 2676 1.28 6.39
Hokis: R RS A
R 8: 1day MRBEWIHGIT | BL: Tk
BT Rt () ZHRE BB (R BEPHER
deriv_av_1 3052 402 7.59 37.96
deriv_bv_1 534.6 395 1.35 6.77
lob_imb 211.2 396 0.53 2.67
windowreturn 404 382 0.11 0.53
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FHERRHEMNERBERSGIRE, BRI 3 MRS, 30min THEFRIARML.
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deriv_av_1 FIRIMELF

R TRIAIEI 30min XA TH - THRIEME ., TNV EEx My RARE
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+ 9: 30min FHEEFFEIH | PAL: T

EF mean std min 25% 50% 75% max
order_flow_imb -0.0105 0.1275 -1.0386 -0.0828 -0.0111 0.0581 0.6989
deriv_bp_1 -0.0002 0.0152 -0.0908 -0.0076 -0.0006 0.0063 0.1283
trendratio -0.0012 0.0128 -0.0475 -0.0092 -0.0014 0.0064 0.0469
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order flow_imb: x: [0, 0.01, 0.02, 0.03]: y: [0, -0.01, -0.02, -0.03]
deriv_bp_1: x: [0, 0.01, 0.03, 0.04, 0.05]; y: [0, -0.01, -0.03, -0.04, -0.05]

trendratio: x: [0, 0.01, 0.015, 0.02, 0.025, 0.03]; y: [0, -0.01, -0.015, -0.02, -0.025,
-0.03]
F 10: 30min SAEHFHEEZHZATS | BhL: %

E-F X y SR RAEIH BEtbx
0.03 0 44.45% -4.73% 3.39
0.03 -0.01 43.35% -5.34% 3.34
order_flow_imb 0.01 0 44.97% 5.42% 3.34
0.02 0 44.28% -5.12% 3.33
0.01 -0.01 43.87% -6.12% 3.28
0.01 0 37.44% -6.68% 2.97
0.03 0 31.92% -5.18% 2.81
deriv_bp_1 0.04 0 30.91% -5.20% 2.77
0.05 0 28.15% -5.42% 2.57
0 0 35.44% -9.36% 2.51
0.02 -0.01 27.52% -4.29% 2.97
0.02 -0.015 24.53% -4.40% 2.83
trendratio 0.025 -0.01 25.16% -4.43% 2.83
0.03 -0.01 24.46% -4.40% 2.81
0.025 -0.015 22.12% -4.55% 2.68

BRI KA RIS
& 11: 30min FREAFTRHEZEHZFS | B4L: %

E-F X y SR RAEIH BEtbx
0.03 -0.03 38.43% -6.49% 3.01
0.01 -0.03 38.97% -6.24% 2.96
order_flow_imb 0.02 -0.03 38.25% -5.95% 2.95
0 -0.02 39.26% -5.67% 2.89
0 -0.03 37.47% -6.73% 2.77
deriv_bp_1 0 -0.03 16.30% -8.00% 1.40
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0.05 -0.04 7.78% -5.08% 1.29
0 -0.05 14.36% ~7.66% 1.28

0.05 -0.03 7.96% -5.30% 1.20

0.05 -0.05 5.91% -5.15% 1.02

0.01 -0.03 7.48% -6.42% 0.95
0.015 -0.03 6.45% -5.74% 0.94
0.025 -0.03 4.20% -2.97% 0.94

0.03 -0.025 5.18% -5.69% 0.93

0.03 -0.03 3.40% ~2.43% 0.85
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BetE, H trendratio IS EBURMERE, HYHCEHEHESR
25 A EBHTHREE 1 AT, 3PMEFITEE Y SR EERSE T X,
BRI, RFRRTERRBE.

R, BB IZARRARMOX 3 MEFHITESEN. TE— W3PETE
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BRIF MR —TF M. TR ME=2  MRTHREMESES, WFel

%, =2 MEFRENMEGES UAEHE, ORASEZHENERTI—FEH
i,
& 12: 30min SHREWEFRIEBR | Bii: T
A7 ARAER Fielss =K EI# BEkE®x
HE— 31.35% -7.98% 2.08
compound factor
hEZ 46.87% -7.39% 3.34
HnkUE: R RIS
F* 13: 30min MRS HKEFLEW RS | L4 T
EF ARAR Ritls (R ZHRE pEWRE (R) PEPMEH
HE— 3750 419 8.95 44,75
compound factor
hEZ 5953.6 1270 4.69 23.44
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BIERMAR 7 R EEN AR S MA FHTHEM, toh, RIMNBERXT Hth
BORESA T, 20, . RE. REE. B FEEZFEEERAT 0 MLLE. MR
BFEATEIENLAE %, EFERTFR, BITBEEAMEENETFSI—
H, NSHPHEEARNMERNEFHTESEM. AN, SF—FMUE
METFAEBESESHTCHME, HEEE, HAESSESERTFEMRN NSRS
BI—HIMT, ZENKBEN, BTEFRERSZ, BG—XARFEESHER,
¥ x SEENR B 4 50%E] 70%, 3§ v SEERE A 30%F] 50%, FhE 5% —NEAL,

R 13: IM-30min SRRMER FRIEHR | B4 T

ESE 7S X y FHdss PN BELER
51 70% 50% 42.69% -4.56% 3.34
order_flow_imb
AFFHERI LA 55% 40% 36.34% -5.41% 3.20
AFFHER LA 60% 30% 25.47% -2.87% 2.70
trade_imb2
F1E 70% 45% 30.73% -7.66% 248
trendratio EHE 65% 30% 34.51% -8.07% 2.84
deriv_bp_1 KFFEERI LB 50% 40% 28.34% -8.18% 2.36
midprice_1 KFFEAI LB 65% 50% 29.81% -7.01% 2.25
compound_factorl / / / 45.23% -4.83% 3.38
compound_factor2 / / / 45.48% -5.31% 3.29

BAIR: R LRI

BNERAFHE T EEBERFHENTTE AR RE#ITRT. 230, 1
EREXNEAA AL ERMATRE M EEMEN, ERESEFIRITEEAR
#H. RAOR. EELX ERBRTFHERNE.

B HERAHENRR
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Fz 14: 1C-30min SARMIZE FREEHR | B X

EF RESS R X y Fethas =N BEEtbx
order_flow_imb EYE 65% 50% 24.67% -8.14% 1.86
deriv_ap_1 RANE 50% 35% 22.70% -10.00% 1.73
BAspread_1 B/ME 50% 50% 21.26% -10.97% 1.56
deriv_bv_1 R®KKAE 70% 30% 16.31% -7.99% 1.40
logQuotedSlope_1 RAE 50% 35% 17.07% -12.69% 1.25
compound_factorl / / / 17.90% -12.75% 1.30
compound_factor2 / / / 19.31% -10.48% 1.39
BRI R ERWILI TR
& 15: IF-30min SREIIEEFRIEGR | Bi: X
EF 37 Tp X y Fiethas RAE BEtb=x
order_flow_imb EYE 65% 45% 29.65% -4.01% 2.85
FHE 70% 50% 24.65% -5.21% 2.56
deriv_av_1
AT HSEAEES] 60% 30% 20.81% -6.07% 2.24
lob_imb KT FSEALES) 50% 30% 26.92% -5.68% 2.56
netb1_ratio =/ME 50% 40% 19.97% -6.72% 1.84
bid_depth RAE 65% 35% 17.43% -6.53% 1.66
compound_factorl / / / 35.62% -4.71% 3.21
compound_factor2 / / / 39.10% -4.85% 3.49
BRI RIK ERWIT TR
& 16: I1H-30min SHRIIEEFRIEGR | Bi: X
EF RESS R X y Fethas =N BEEtbx
guoted_spread =/\VE 65% 40% 18.05% -12.29% 1.57
AmtPerTrd BKE 60% 35% 17.97% -12.30% 157
oi_return BKE 55% 35% 15.39% -14.25% 1.34
Mom_bigOrder &/IME 65% 45% 14.79% -15.77% 1.29
deriv_ap_1 &=/IME 70% 50% 13.04% -14.34% 1.20
compound_factorl / / / 19.84% -15.16% 1.65
compound_factor2 / / / 18.39% -9.98% 1.50
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AEEEIERRIBA A SRR mﬁ SANEIRERHITSIM. AN, FEAFISEERMER, FERBLLA %
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