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28
29
30
31
32

x @param context ¥ M%7 LT .

% @throws IOException I &% 4 I/04%i%.

% @throws InterruptedException %13 £k 8 o b Wy .

x/

protected void setup(Context context) throws IOException,
InterruptedException {

super.setup(context);

long startSeconds = 34200; // JFlisif[E (87 Fr, 09
:30:00)

long endSeconds = 41400; /7 gE R (B B, 11
:30:00)

/7 A FE AL g ) B

long currentStart = startSeconds;

while (currentStart + WINDOW_SIZE <= endSeconds) {
long windowStart = currentStart;
long windowEnd = currentStart + WINDOW_SIZE;

/7 TR B 1G5 ORI [E] AN B E B S R I ]
timeWindows.add(formatWindow ( TRADEDATE,
windowStart, windowEnd));
currentStart += WINDOW SIZE; // &l F —/-f 1 Jf
7 I ]
}

/7 REBE b COR R —A%H)
if (currentStart < endSeconds) {
timeWindows.add(formatWindow ( TRADEDATE,

currentStart, endSeconds));

}

/ sk

« VB4R E A By I TR R I TR) 2 5, BT E KD
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41
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43
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45
46
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50
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53
54
55
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*
% @param tradetime %¢ 5 mt[a] (B fi: ZF, H197041H1H
&) .
x @param windowSize 4 /NI [T O A KN (BAGL: BD)
x @return 25 7€ X2 5 I 8] /Y I A) %4 &K 51 .
x/
private long getTimeIndex(long tradetime, int windowSize)
{
/7 $i& WAL Gy B [8] F HHMMS S 7 73
long timeStart = (tradetime / 1000) % 1000000; // L i
R I 3R BB 5 6 0 B
long hour = timeStart / 10000; // 3k /Nt
(timeStart / 100) % 100; // 4k B/ 4
timeStart % 100; // K HLFb
long totalSeconds = hour x 3600 + min x 60 + sec; //

LRSS i

long min

long sec

/7 FiER AL BRESE] A, 5l 4n15:00:00
if (totalSeconds == 41400) {
totalSeconds —= 1; // W % DLk 00 LR

long amSeconds = 34200; // Z % J| Uh b} A
long diff = totalSeconds - amSeconds; // it & 5 Jf i It
[B) B9 25 18

return diff / windowSize; // [l % 12 5|

/ sk

K 1) 7 10 s AR 8 545 B

@param startSeconds i LI JFipmlm (B fL: &)

*
*
% @param tradeDate %25 H ] (#% =: YYYYMMDD)
*
% @param endSeconds % 0459 mtE (B fi: Fb) .
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63

64
65

66

67
68
69
70
71
72
73
74
75
76
77
78
79

80

x @return A% A5 0 ) & 0 AR E (R 5
YYYYMMDDHHMMSS YYYYMMDDHHMMSS ) .

x/

private static String formatWindow(String tradeDate, long
startSeconds, long endSeconds) {

return tradeDate + formatTime(startSeconds) + " " +

tradeDate + formatTime(endSeconds);

}

/%%

s FF B0 G ) B 5 A A 3 A I ) A AR

*

% @param timeInSeconds Fb %% i ).

x @return A% AL 5 /Y I A 7 AT AR (% 50 HHMMSS )
*x/

private static String formatTime(long timeInSeconds) {
long hour = timeInSeconds / 3600; // i /Nt
(timeInSeconds % 3600) / 60; // il i /r %
long second timeInSeconds % 60; // il & fb
return String.format("%02d%02d%02d", hour, minute,
second); // #% 34k JyHHMMSS
}

long minute

1.2 FormattingResults

// cleanup 7 YRAEAR 55 S5 WP 0 AT, A T i i &5
protected void cleanup(Context context) throws IOException
, InterruptedException {
/7 Rk
String header = " Jji i A, B iR, B, H R K B
JAZ R R KK BN A, ORI R R, +
B NS R N S SN N [ BN
FRLR RS B, ROSE RO RS, K R T L, +
" Sk BN A A, T S R AT B, S B R A, /) KB
J A B, /N K B AT, D S BN AT R, "+
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9
10
11
12

19

20

21

22

23

24

25

26

"IN S R A, R X[
/7 I ECH, A IS DR ST AR
context.write(new Text(header), NullWritable.get());
for (int i = 0;i < array.length;i++) {
String time_interval = array[i].getStr();
long totalSuperBuyQty = array[i].
getTotalSuperBuyQty();
double totalSuperBuyValue = array[i].
getTotalSuperBuyValue();
long totalSuperSellQty = array[i].
getTotalSuperSellQty();
double totalSuperSellValue = array[i].
getTotalSuperSellValue();
long totalBigBuyQty = array[i].getTotalBigBuyQty()

double totalBigBuyValue = array[i].
getTotalBigBuyValue();

long totalBigSellQty = array[i].getTotalBigSellQty
OF

double totalBigSellValue = array[i].
getTotalBigSellValue();

long totalMidBuyQty = array[i].getTotalMidBuyQty()

double totalMidBuyValue = array[i].
getTotalMidBuyValue();

long totalMidSellQty = array[i].getTotalMidSellQty
OF

double totalMidSellValue = array[i].
getTotalMidSellValue();

long totalSmallBuyQty = array[i].
getTotalSmallBuyQty();

double totalSmallBuyValue = array[i].
getTotalSmallBuyValue();

long totalSmallSellQty = array[i].
getTotalSmallSellQty();
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27

28

29

30

31
32

33

34

35

36

37

38

39

40
41

double totalSmallSellValue = array[i].
getTotalSmallSellValue();

double mainInflow = totalSuperBuyValue +
totalBigBuyValue; //F Jjii A

double mainOutflow = totalSuperSellValue +
totalBigSellvalue; //F Jiji i

double mainNetInflow = mainInflow — mainOutflow;

WECDIR NN

String outputLine = mainNetInflow + "," +

mainInflow + "," + mainOutflow + ",

+ totalSuperBuyQty + "," +
totalSuperBuyValue + "," + totalSuperSellQty +

"," + totalSuperSellvValue + "," +
totalBigBuyQty + "," + totalBigBuyValue

+ "," + totalBigSellQty + "," +
totalBigSellValue + "," + totalMidBuyQty
"," + totalMidBuyValue + "," +
totalMidSellQty + "," + totalMidSellValue

+ "," + totalSmallBuyQty + "," +
totalSmallBuyValue + "," + totalSmallSellQty

+ "," + totalSmallSellValue+ "," +

+

time_interval;
context.write(new Text(outputLine), NullWritable.

get());
}
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