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Optimization analysis of turtle trading strategy

Fengling Zhang

School of Finance, Nankai University, Tianjin 300350

Abstract: With the development of China's financial market and the promotion of financial reform, the futures market has also devel
oped rapidly. However, the futures market faces huge risks due to the existence of trading leverage, so investors need to build a comple
te and reasonable trading strategy to cope with it. This paper studies the operation of the turtle trading strategy in the Chinese governm
ent bond futures market. Based on this, the paper introduces the cross-filtering line indicator and the double moving average indicator
weighted by trading volume to improve the original strategy. It not only optimizes the performance of the turtle strategy in turbulent m

arket conditions but also significantly improves the profitability of the strategy, providing reference for investors.
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