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Design and Implementation of Arbitrage Trading System Based on Generalization

WANG Li-wen
(Department of Computer Science and Engineering, Shanghai Jiao Tong University,Shanghai 200240, China)
(Shanghai Electro-Mechanical Engineering Institute, Shanghai 201109, China)

Abstract With the stock index futures as a representative of the financial derivatives coming into the market, more and
more complex trading strategies such as hedging,arbitrage and statistical arbitrage are appearing in the domestic finan-
cial market. Therefore, this paper presented an arbitrage trading solution with procedures instead of human complex cal-
culations and operations through the foreign market’s data interface SPTrader and the domestic market data interface
CTP. They can obtain market data to achieve the method of any two contracts in global Mercantile Exchange. This pa-
per firstly introduced and analyzed the advantage of generalized arbitrage trading system,and then systematically ana-
lyzed and summarized the system design,which is focused on the policy setting, policy monitoring management module
and system logic structure. And finally the overall operation of the system was evaluated.
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{ HANDLE hThread;
int i3 SrvCorelnitIOLock(plock) ;
cout <* / e hThread = CreateThread ( NULL, 0, TwoThreadlOLockPerfor-
endl; mance, plock,0,NULL) ;
for (i=0;1<C100;i++) for (i=0;i<C25000000;i++)
{ {
ASSERT TRUE(SrvCorelnit()) ; SrvCoreEnterIOLock(plock) ;
ASSERT TRUE(SrvCoreExit()) ; SrvCorel.eavelOLock(plock) ;
} }
} WaitForSingleObject(hThread, INFINITE) ;
2)  I0Lock / 50000000 CloseHandle(hThread) ;

delete plock;

TEST (Core, OneThreadlOLockPerformance) !
{ “ ” ’
cout <* I0Lock / 50000000
7 endl; s N
IOLock lock; R s
int i; s
SrvCorelnitIOLock( &-lock) ; i ,
for (i=0;i<C50000000;i+ +) s ,
{ Citadel 3 2100
SrvCoreEnterIOLock( &lock) ;
SrvCoreLeavelOLock( &lock) ; ’
\ . SPTrader
) o ,
3) 10Lock /25000000 SPTrader
DWORD WINAPI TwoThreadlOLockPerformance ( LPVOID IpPa- ° ’
rameter) SPTrader
{ °
int i;
IOLock * plock=(IOLock 3 )lpParameter;
for (i=0;i<C250000003i+ +) [1] ETF (D]
{ ,2013.
SrvCoreEnterIOLock(plock) ; [2] [D].
SrvCorel.eavelOLock(plock) ; ,2012.
} [3] [D].
return 0; ,2013.
} [4] [D].
TEST (Core, TwoThreadlOLockPerformance) »2014.
{ [5] BIALKOWSKI ]. Stock Index Future Arbitrage in Emerging
cout <* 10Lock / 000000 Markets, Polish Evidence[ ] ]. International Review of Financial
7 endl; Analysis,2008,17(2) :363-381.
I0Lock * plock=new IOLock; [6] SOA [D].
int i; ,2008.
( 503 ) [12] KIM Y.KIM M,KIM T H. Statistical Model Checking for Safe-
[8] BUCKLEW J. A,Sadowsky,et al. A Contribution To The Theo- ty Critical Hybrid Systems: An Empirical EvaluationlM]. Hard-
ry Of Chernoff Bounds[ J]. IEEE Transactions on Information ware and Software: Verification and Testing. 2013:162-177.
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. 2010. work Protocol M. Process Algebra and Probabilistic Methods
[10] MALLOY M,NOWAK R. Sequential analysis in high-dimen- Performance Modeling and Verification. Springer Berlin Heidel-
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2011,42(4) :2661-2665. [14] PNUELI A,ZUCK L D. Probabilistic Verification[]J]. Informa-
[11] http://plasma-lab. gforge. inria. fr/plasma lab doc/1. 4. 0/ht- tion & Computation,1993,103(1) ;1-29.
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