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120
Generate a target trading strategy in response to a strategy 

editing operation for the editing interface, and convert the 

target trading strategy into a corresponding strategy script , 

where the target trading strategy includes a strategy condition 

for at least one of cross-market, cross-category, and cross-cycle

110
Provide a display interface with a graphical function interface, 

where the display interface is configured to provide a display 

interface for a trading strategy and an editing interface for a 

trading strategy element

130

Obtain backtesting data corresponding to the target trading 

strategy

140
Perform a backtesting process on the target trading strategy 

based on the backtesting data and the strategy script to generate 

a backtesting report, where the backtesting report includes a 

backtesting image corresponding to backtesting time

150

Display the backtesting image in the backtesting report 

dynamically based on the display interface

 
FIG. 1



 

60 

2/8 

 

M
y

 s
tr

a
te

g
y

N
e
w

 s
tr

a
te

g
y

 1
  
  
  

N
e
w

 s
tr

a
te

g
y

 1
A

tt
ri

b
u

te

S
ta

rt

C
o

n
d

it
io

n
 1

E
v

e
n

t 
1 C

o
n

d
it

io
n

 2 E
v

e
n

t 
2

Y
e
s

Y
e
s

B
a
ck

te
si

n
g

 p
a
ra

m
e
te

r 
se

tt
in

g P
le

a
se

 s
e
le

c
t 

c
y

c
le

S
ta

rt
 t

im
e

Y
Y

Y
Y

/M
M

/D
D

 ~
Y

Y
Y

Y
/M

M
/D

D

In
it

ia
l 

as
se

t
P

le
a
se

 i
n

p
u

t 
am

o
u

n
t

C
u

rr
e
n

c
y

P
a
tt

e
rn

P
le

a
se

 s
e
le

c
t

B
e
n
c
h
m

a
rk

P
le

a
se

 s
e
le

c
t

S
ta

rt
 

b
a

c
k

te
st

in
g

N
am

e
C

o
n
d

it
io

n
 1

V
ar

ia
b

le
 1

 
P

le
a
se

 i
n

p
u

t

T
a
rg

e
t

P
le

a
se

 s
e
le

c
t

T
y

p
e

In
 m

a
rk

e
t

W
h

o
le

 t
im

e

Ju
d

g
e
m

en
t

P
le

a
se

 s
e
le

c
t

V
ar

ia
b

le
 2

P
le

a
se

 i
n
p

u
t

C
o

n
d

it
io

n
 

v
a
ri

a
b
le

G
lo

b
a
l 

v
a
ri

a
b
le

P
le

a
se

 i
n

p
u

t 
n
u

m
b

er
Y

u
a
n

M
a
rk

P
le

a
se

 i
n

p
u

t

0
/2

0
0

S
e
a
rc

h
 c

o
n
d

it
io

n
 c

o
n

tr
o
l

Q
u
a
n
ti

ty
 p

ri
c
e 

c
la

ss

C
o
n

d
it

io
n

 c
o
n

tr
o

l
E

v
e
n

t 
c
o

n
tr

o
l

S
ig

n
a

l 

c
o
n

d
it

io
n

A
cc

o
u
n

t 

c
o
n

d
it

io
n

C
o

m
b

in
a
ti

o
n
 

c
o
n

d
it

io
n

N
e
w

e
st

 p
ri

c
e

C
P

 s
to

c
k

 p
ri

c
e
 t

o
 c

a
ll

 

p
ri

c
e

W
a
rr

a
n

t 
o

u
ts

ta
n

d
in

g
 

q
u
a
n

ti
ty

W
a
rr

a
n

t 
o

u
ts

ta
n

d
in

g
 

ra
ti

o

W
a
rr

a
n

t 
b

re
a
k

e
v
e
n

 p
o
in

t
W

a
rr

a
n

t 
D

e
lt

a

V
ie

w
 m

o
re

B
a
se

 c
la

ss

S
u

sp
e
n
d

ed
 ?

W
a
rr

an
t 

c
o
n

v
e
rs

io
n

 r
a
ti

o

P
la

y
er

 i
n

te
rf

a
c
e

2
0
0

2
1
0

2
2
0

2
3
0

2
1
1

2
1
2

T
a
rg

e
t 

g
ro

u
p

A
d
d

 +

T
a
rg

e
t1

P
le

a
se

 s
e
le

c
t 

ta
rg

e
t

P
le

a
se

 s
e
le

c
t 

c
y

c
le

T
a
rg

e
t2

P
le

a
se

 s
e
le

c
t 

ta
rg

e
t

C
a
n

ce
l

N
am

e
 o

f 
st

ra
te

g
y

S
tr

a
te

g
y

 

E
x

ec
u

ti
o
n

E
rr

o
r 

D
e
te

c
ti

o
n

 
 

F
IG

. 
2

 



 

61 

3/8 

 

Forward adjustment
Forward adjustment

Timeline TodayHistory moment 1History moment 2

 

 

FIG. 3 

 

Progress bar
3 Min. 5Min.  6 Min. 9Min.  10 Min. 12Min. 15 Min. 18Min. 20 Min. 21Min. 24 Min. 25 Min. 27Min. 30 Min. 33 Min. 35 Min.

These points can all be 

dragged and placed

 
FIG. 4 

 

 

Progress bar

3 Min. 4 Min. 5Min.     6 Min.      9Min.        10 Min. 

Display information of 3 Min.

 
FIG. 5 

 

Progress bar

Frequency 3 Min.

3 Min. 5Min.  6 Min. 9Min.  10 Min. 12Min. 15 Min. 18Min. 20 Min. 21Min. 24 Min. 25 Min. 27Min. 30 Min. 33 Min. 35 Min.

Generate 

dynamically

Generate 

dynamically

Generate 

dynamically
Generate 

dynamically

 
 

FIG. 6 



 

62 

4/8 

 

700

720

710

Strategy

Overall income Renminbi Overall income rate

Today income

Remaining 
unlocking duration

13 days 17 hours 59 
minutes 5 seconds

Start running 
time

Backtesting report

Display

Tencent 
holdings

Indicator 
management

Forward 
adjustment

Tencent 
holdings

Wednesday

Maximum 
drawdonw

Fluctuation 
ratio

Sharpe ratio

Duration of 
operation

Trading
USA 

eastern

Forward 
adjustment

USA 
eastern

Trading

Time 
interval

Chip

Indicator 
management

Time 
interval

Chip

Strategy 
income

Asset 
trend

Order/Position Running log

CSI 300S&P 500Hang Seng
Asset net 

value

X times

Time 
division

Multi-day Day-line Week-line Month-line 1 Min.5 Min. 15 Min. 30 Min. 60 Min.

 

FIG. 7 
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FIG. 9 
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FIG. 11 
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