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§210 IN RESPONSE TO AN EXECUTION OPERATION FOR A QUANTITATIVE TRADING STRATEGY, ACQUIRE
AMARKET DATA SETTING TIME PERIOD FOR A MARKET DATA INDICATOR INDICATED BY A PRESET
STRATEGY CONDITION IN THE QUANTITATIVE TRADING STRATEGY, AND A TARGET ACTUAL
EXECUTION TIME PERIOD OF THE QUANTITATIVE TRADING STRATEGY

§220 DETERMINE A TARGET MARKET DATA TIME PERIOD ON THE BASIS OF THE MARKET DATA SETTING
TIME PERIOD AND THE TARGET ACTUAL EXECUTION TIME PERIOD

$230 ACQUIRE TARGET MARKET DATA OF A TRADING INSTRUMENT DURING THE TARGET MARKET DATA
TIME PERIOD IN THE QUANTITATIVE TRADING STRATEGY, AND ACQUIRE AN INDICATOR VALUE OF
THE MARKET DATA INDICATOR ON THE BASIS OF THE TARGET MARKET DATA

$240 IN RESPONSE TO THE INDICATOR VALUE OF THE MARKET DATA INDICATOR MEETING THE PRESET
STRATEGY CONDITION OF THE QUANTITATIVE TRADING STRATEGY, TRIGGER EXECUTION OF A
TRADING OPERATION INDICATED BY A PRESET STRATEGY OPERATION IN THE QUANTITATIVE
TRADING STRATEGY

(57) Abstract: The present application provides a data processing method and apparatus for quantitative trading, and a device. The
method comprises: in response to an execution operation for a quantitative trading strategy, acquiring a market data setting time period
for a market data indicator indicated by a preset strategy condition in the quantitative trading strategy, and a target actual execution
time period of the quantitative trading strategy; determining a target market data time period on the basis of the market data setting time
period and the target actual execution time period; acquiring target market data of a trading instrument during the target market data
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time period in the quantitative trading strategy, and acquiring an indicator value of the market data indicator on the basis of the target
market data; and in response to the indicator value of the market data indicator meeting the preset strategy condition of the quantitative
trading strategy, triggering execution of a trading operation indicated by a preset strategy operation in the quantitative trading strategy.
Thus, reliable and reasonable execution of quantitative trading can be ensured, and the accuracy of quantitative trading is improved.
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