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TepMUHbI U COKpaLLleHUs

MnarnH QLua - nHTepnpeTaTop s3blka Lua, peann3oBaHHbll B Pabouyem mecte QUIK, paboty
KoToporo obecneumBaeT 6ubnunoTteka glua.dll.

CkpunTt Lua - daiin ¢ pacwmpeHueM .lua nnm .luac (CckoMnuanpoBaHHbIA B 6aT-KO4 CKpUNT
Lua) coaepxaliun cueHapum, HanMcaHHbIe C MOMOLLbIO AA3blKa NporpamMMnpoBaHms Lua,
MHTepnpeTupyemble nnarnmHoMm QLlua.

PM QUIK - Pa6bouee mecto QUIK.

1. Bo3MoOXxHble noaxoabl HanNnUMcaHuA
ckpunTtoB Lua aona nnarvHa QLua
B Pabouem Mmecte QUIK

MnarmH QLua obpabaTtbiBaeT ckpunTbl Lua B kognposke ASCII. [lns KoppekTHOro otobpaxeHus
kupunnunubl B PM QUIK pekomeHayeTtcs kogmposka Windows-1251 (Cp1251).

3anyck ckpunTta Lua BbinonHsaeTcsa B avanore «JoctynHble ckpuntbl» PM QUIK (MeHio CepBuchbI /
Lua ckpunTbl...). [Ang 3anycka gobaBbTe HEO6XOAUMbBIN CKPUMT N HAXMUTE Ha KHOMKY
«3anyCcTuTb». 3anyCcK CKpuNTa BCceraa HauymHaeTca ¢ 06paboTkm Tena ckpunTa BHe Kakux-nmbo
dyHKUM, 0603HaumMm ero <BODY>. MoXHO BbiAENUTb TpU Noaxona nNpu co3gaHmm Lua ckpunTa:

1. Bcs Heo6xoamMmasa normka onucbiBaeTca B o6nactn <BODY>. B 3TOM ciyyae cueHapum,
OMNnCaHHbIE B Tefle CKpUNTa BHe Kaknx-nmbo gyHKUNIA, nocsie 3anycka BbIMNOSHATCA TO/IbKO
OAWH pas, N CKPUNT NepexoanT B COCTosiHME «OcTaHoBAeH». [JaHHbIA Nnoaxod NpUMEHUM Ass
Lua ckpunToB, Lefnblo KOTOPbIX SBASETCS pa3oBbii nogcyeT HeobxoaMMbIX AaHHbIX. CKpUNTbl C
TakoM CTPYKTYpPOWN BbIMOMHAIOTCA B OCHOBHOM notoke PM QUIK, Taknum o6pa3oMm, HeobxoamMmMo
UMeTb B BUAY, 4To BpeMs paboTbl cLueHapmueB B CKpUNTax AaHHOMo Tvna AOXHO 6biTb
CpaBHUTENbHO HEBONBLUNM, @ TAKXE HE peKOMeHAYETCS ucrnonb3oBaHme gyHkumm sleep(),
MHaye 6yayT 3aMeTHbl «noaBucaHusa» B pabote PM QUIK.

CxeMa BbINOAHEHUA Lua ckpuniTa € AaHHbIM NOAXOA0M:

OcHoO6HOl MTOMOK
mepmuHana QUIK

Haxamue kHonku «3anycmumb»
lMepexod ckpunma e cocmosiHue

«OcmaHosneH» nocre
8bIMOMHEHUS 8Cex CUeHapues
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MpumMep Lua ckpunTa, BbIBOASLLErO COOOLLEHNE C KONMYECTBOM CAENOK:
NumberOfTrades.lua

——BeIBOI COOBWEHMS C KOJMUECTBOM CHEJIOK

--<BODY

number of trades = getNumberOf ("trades")

message ("Obmee xojmuecTBO creyok: " .. number of trades)

-—-BODY>

2. Bcs HeobxoauMas nornka onucbiBaeTcs B (PyHKLUM C npeaonpenesieHHbIM UMEeHEM
main(). B 3ToM cnyyae nocne 3anycka cKkpunTa nepBoHayasibHO BbIMOAHSAOTCS CLEHapuu,
onucaHHble B <BODY>, ecnn oHW NpucyTCTBYIOT. Janee B OTAENbHOM NOTOKE BbIMNO/IHAETCH
dyHKuna main().

Cxema BbINnonHeHnsa Lua ckpunTta ¢ AaHHbIM NOAXOAO0M:

OcHogHoli NTOMokK HdononHumenbHbIli MTOMOK
mepmuHana QUIK mepmuHana QUIK

Haxamue kHorku «3anycmume»

CoadaHue dononHUmernsHozo
nomoka mepmuHana QUIK u
3anyck 8 Hem main()

lMepexod ckpunma e cocmosiHue
«OcmaHosrneH» rocrne
3asepuieHus pabomsl main()

Bo BpeMs BbiNnonHeHUsa ¢yHkuum main() Lua ckpunT He MewaeT paboTe OCHOBHOMO
dyHkunoHana PM QUIK, TakuM obpa3zom, BHyTpu dyHKLMM main() ncnonb3oBaHue pyHKUUN
sleep() He npuBoaAUT K «noaBMcaHmio» PM QUIK 1 no3BONSIET MEPUOANYECKHN
npuvocTaHaBAMBaTb CKPUNT U BO306HOBNAATL ero paboTy yepe3 HEKOTOPbLIN NPOMEXYTOK
BpeMeHn. CKpuNT cunTaeTcs paboTtatowmm, noka pabotaet dyHkuma main(). MNpu
3aBeplleHun paboTbl dyHKUMKM main() cKpunT nepexoauT B cocTosHne «OctaHoBneH». lMpu
NPUHYAUTENbHOM OCTaHOBKE CKpUMTa HaXkaTnem KHonku «OCTaHOBUTb» eMy AaeTcsa 5 cekyHA
Ha 3aBeplUueHne paboThl.

Mpu NpMHyAUTENbHOW OCTAaHOBKE CKPUNTa BO3MOX>KHa NOTEPSA CUCTEMHbIX
pecypcoB, Tak kak (pyHKLMA main() 3aBepllaeTc NPpUHYAUTESIbHO.
Mpumep Lua ckpunTa, BbiBOASALLEro cooblieHne C KONMYECTBOM CAENOK Kaxable 60 cekyHA:

NumberOfTradesEvery60Sec.lua
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--BEIBOZ COOOIMEHMs C KOJMUEeCTBOM CHEJIOK depes kaxibe 60 cekyHI

——IIPV HaJM4YMM IOIKJINUEHMA K CeEPBEPY

--<BODY
message ("<BODY>", 2)
message ("Cxkpunt szanyumeH.")

--BODY>

function main ()
message ("Yxe main ()", 2)
while isConnected() == 1 do
number of trades = getNumberOf ("trades")
message ("OBuwee koymuecTBO cpesiok: " .. number of trades)
sleep (60000)
end

end

==<OID¥
message ("3mece Toxe <BODY>", 2)

--BODY>

3. Co6biTuitHaa moaenb. Mpu Bbibope gaHHOMO NoAxoAa npeaocTaBnseTcs rMbkas cpeaa
BbINOMIHEHWS NONb30BaTeNbCKNX cueHapueB BHYTpu QUIK, no3sonstowas MrHOBEHHO nony4aTtb
MHTepecywmne cobbitusa ot PM QUIK, nponsBoas HyxHyt o06paboTky aTnx cobbituin. Ans
06paboTKK TOro MM UHOro cobbiTMs HeO6XO0AMMO B CKPUMTE Nponucatb GyHKUUIO
C npeponpeAeneHHbiM Ha3eaHneM. OnncaHue gaHHbIX GYHKUMPN NpuBeaeHO B pasgene 2.2
«®yHKUMKM obpaTHOro Bbi3oBa» PykoBoAcCTBa nonb3oBaTens MiHTepnpeTaTopa a3bika Lua.
CkpunT Lua MOXeT cogepXaTb HECKONbKO (DYHKLUMIA C NpeaonpeaeneHHbIMU Ha3BaHNaMHU,
apnawmmmcsa obpabotumkamm cobbITMN, TakKUX Kak HOBas caenka, HoBas obesnmuyeHHas
caenka, usMeHeHune KOTUPOBOK U T.A4.

Cxema BbinosiHeHMs Lua ckpunTa € AaHHbIM NOAXOA0M:
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OcHogHoli NTOMokK HdononHumenbHbIli MTOMOK
mepmuHana QUIK mepmuHana QUIK

Haxamue kHorku «3anycmume»

CoadaHue dononHUmernsHozo
nomoka mepmuHana QUIK u
3anyck 8 Hem main()

Bbizos 3adaHHbIx 8 CKpurnme
obpabomuyukos cobbimudi
mepmuHana QUIK

Haxamue kHonku « OcmaHosume»

lMpekpawerue sbizosa
obpabomuyukos cobbimudi
mepmuHana QUIK

lMepexod ckpunma e cocmosiHue
«OcmaHosneH»

5 cex.

Kak n B npeabiayliel CTpykType ckpunTa Lua, nocne ero 3anycka nepsoHa4vasnbHO
BbIMOMHSAOTCS CUueHapuu, onncaHHble B <BODY>, ecnu oHW npucyTcTBYIOT. [lanee nponcxoaut
BbI30B 0bpaboTumnka c uMmeHem OnInit(), ecnm oH npucyTtcTeyeT. B 06pabotunke OnInit()
Nnosb30BaTelb UMEET BO3MOXHOCTb MHULMANIN3NPOBaTb BCe HEOOXOAUMbIE NEpPEMEHHbIE U
6nbnmnoTtekn nepes 3anyckoMm oTAENbHOrO NoToka. Mocne 3aBepwenns pyHkumm OnInit()
NMpPoONCxXoanT cospgaHue otaenbHoro notoka PM QUIK, 1 B 3TOM NoToke Ha4YMHAET BbINOSIHEHUE
dyHKuMsa main(), koTopas ob6a3aTtenbHO A0IXKHA NPUCYTCTBOBATb B ckpunTte. CKpunTt
cuntaeTtca paboTtarowmm, noka pabotaet dbyHkuma main(). MNpu 3aBepweHnn paboTol
dyHKunM main() ckpunT nepexoanT B COCTOosSIHME «OCTaHOBNEH>».

Bce dyHKunm 06paboTkn cobbiTuin, B oTamumne ot pyHKUMM main(), BbINOMHAOTCA B paMKax
OCHoOBHOro notoka PM QUIK, nosToMy nosib3oBaTesnito He0b6XxoAMMO ONTUMU3UPOBATb BpeEMS
NCMoNHEHUS TakuX PyHKUMN, 4TO6bl BpeMs X paboTbl 66110 CpaBHUTENBHO HEBONLLINM,
nHaye 6yayT 3aMeTHbl «noaBucaHusa» B pabote PM QUIK.
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MpuMep CTpYKTYpbl ckpunTa Lua:

——MMHVIMaJIbHaA CTPYKTYpPpa CKpUIITa IIPpM MCIIOJIb3OBAHUM COOBITUMHOM MOIEeJIN

is_run = true

function OnStop ()
is_run = false

end

function main ()
while is_run do
sleep (100)
end

end

B BbilLeonMcaHHOM npuMepe Mbl 06bsBAseEM rnobasibHy0 NepeMeHHY 0rM4Yeckoro Tmna
is_run, KkotTopas nMeeT 3HauyeHne true 40 MOMEHTa HaXxaTus KHONKU «OCTaHOBUTL» B
avanore «[loctynHble ckpunTbl» PM QUIK. B dyHKUMM main() BbINONHAETCA UMK/, KOTOPbIN
yepes Kaxgble 100 MMnnAmMcekyHa NpoBepsieT COCTOSsHME NepeMeHHoNn is_run. Ecnu
nepeMeHHas umeet 3HadveHue false, UMK 3aBepllaeTCa N, COOTBETCTBEHHO, 3aBepluaeTt
paboTty dyHKkums main(), yTo NpnBOAMT K Nepexony CKpunTta B COCTosiHME «OCTaHOBNEH>.
3apepxka B 100 MmunnncekyHa BHYTpU uMkna dgyHkumm main() npuBegeHa ans npuMmepa, ee
3Ha4yeHMe MOXHO YBEeANYUTb AN CHU3UTb Npu HeobxoammocTu. BoizoB pyHkumu sleep()
BHYTpM umknia notoka main() obsazateneH. 3HaveHne aprymeHTa dyHkumnm sleep() moxert
6bITb paBHO 1, HO B 3TOM ciyyae 3azep>kka NpubamxeHa K 3Ha4YeHMIo npepbiBaHUS
CUCTEMHOro TarMepa (no ymonyanuio 15.625mc).

Mpn ocTaHOBKE CKPUMTa Ha)xaTneM KHoMkn «OCTaHOBUTbL» eMy AaeTcsl 5 cekyHA Ha
3aBeplieHue paboThi.

Mpu NpMHYyAUTENbHON OCTAaHOBKE CKPUINTA BO3MOXKHA NOTEPA CUCTEMHbIX
pecypcoB, Tak Kak (pyHKLMA main() 3aBepLwaeTca NPpUHYAUTESIbHO.

Takxe Heo6xoANMMO UMeTb B BUAY, YTO PYHKUMSA OnStop() BbINONHAETCS B OCHOBHOM MOTOKE
PM QUIK, 1, Tak Kak B MOMEHT 0XunaaHus 3aBeplieHns ckpunTta (5 ceKkyHA) OH 3aHMMaeT
OCHOBHOM noTok PM QUIK, To apyrne o6pabotumnmkm cobbiTmii yxke He Bbi3biBaloTCs, @ camo PM
QUIK MOXeT HeKoTopoe BpeMsl HaxXxOAUTbCS B «MNOABUCLLUEM» COCTOSSHUMK. [1pyM HeobxoaAnMMOCTH
W3MEHUTb TaliMayT, OTBEAEHHbIN CKPUMTY Ha 3aBepueHne paboTbl, B 06bpaboTumke OnStop()
YKaXXNTe HOBOE 3HayeHue B MUIIMCEKYHAAX, BO3BpaLLAaeMoe AaHHON PyHKUMNEN.

MpuMmep Lua ckpunTa, BbIBOAALWErO COO6LEHNE C KOIMYECTBOM CAENOK NPU KaxaoM
noayyYyeHnmn/n3MeHeHnmn COAenKu:;

NumberOfTradesOnCallbacks.lua

—-—-BeIBO COOOUWEHMA C KOJUYECTBOM CHEJIOK IIpmM KaXxXIooM HOHyHeHMM/MBMeHeHMM CIOeJIOK
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-—-<BODY
message ("Ckpunt szanyumeH.")

--BODY>

function OnInit(script)
message ("OnInit ()", 2)
is_run = true

end

function OnTrade (trade)
message (string. format ("Obpaborka cmenxky N%$i no MHCTPyMeHTY $s [$s]'",
table of trades[1l].trade num,
table of trades[1].sec_code,
table of trades[1l].class code))
number of trades = getNumberOf ("trades")
message ("Obmee kojmuecTBO crnejok: " .. number of trades)

end

function OnStop ()
message ("OnStop ()", 2)
is_run = false
return 2000

end

function main ()
message ("main ()", 2)
while is _run do
sleep (100)
end

end
-—-<BODY

message ("3nece Toxe <BODY>", 2)

--BODY>
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2. Bzanmopeuncreme notokoB Lua ckpunra

Mpn ncnonb3oBaHUM COBLITUIAHOM MoAenn Lua CKpUNT BbIMOMHAETCS B ABYX NMOTOKaX: YHKLMMN
obpaTHOro Bbi30Ba BbLINOAHAKTCA B OCHOBHOM notoke PM QUIK, a dyHkumns main()

B AonosiHnTenbHoM notoke PM QUIK (nogpobHee cM. n. 1). MNMpu 3TOM ANns npeaoTBpaLlleHms
«nogsucannii» PM QUIK HeobxoanMo KakmMM-nmb6o o6pasoM onTUMM3NpPOBaTb CLEHapuu,
onuncaHHble B QYHKLUMSAX 06paTHOro BbizoBa. OgHUM M3 CNOCOH60OB TaKOW ONTUMU3ALNU ABSETCS
nepeHoc Nornkm o6paboTkn NoNyyYeHHbIX cMrHanos B pyHkuuio main(). JaHHbin nogxon CBOAUT
KONMYeCTBO cueHapues B pyHKLMM 06paTHOro Bbi3oBa 4O OAHOr0, a UMeHHO aobasneHue

B rnobanevHyto Lua Tabnumuy (oyepeab) 3annucu o ToM, 4YTo pyHKUMS cpaboTana n BepHyna
onpepeneHHble 3HayeHus. Takmm obpasoM, Mbl MoslydaeM odepenb cobbITUN, KOTOpbIE
Heobxoammo obpaboTaTb B APYyroM NOTOKE.

Mpumep peanusauunm ovepean FIFO («nepBbiM Npuwén — nepsBbiM yWEN») ans o6paboTkm
cpabaTtbiBaHuA dyHKUMIM obpaTHOro Bbi3oBa B dyHKUMM main():

--0O6paborka coburmit PM QUIK B ¢yHkumMM main () nocpencTBoM ouepenu FIFO

function OnInit(script)
is_run = true
MAIN_QUEUE = {}

end

function OnOrder (order)

table.sinsert (MAIN QUEUE, {callback = "OnOrder", value = order})
end
function OnTrade (trade)

table.sinsert (MAIN QUEUE, {callback = "OnTrade", value = trade})

end

function OnAllTrade (all trade)
table.sinsert (MAIN QUEUE, {callback

"OnAllTrade", value = all trade})

end

function OnQuote (class code, sec code)
local quote = getQuotelLevel2(class code, sec code)
table.sinsert (MAIN QUEUE, {callback = "OnQuote", value = quote})

end

function OnStop ()
is_run = false
return 2000

end
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function main ()
while is_run do
if #MAIN QUEUE > O then
ProcessingCallbakc (MAIN QUEUE([1])
table.sremove (MAIN QUEUE, 1)
message ("Pasmep ouepemn " .. tostring (#MAIN QUEUE))
end
sleep (1000)
end

end

function ProcessingCallbakc (value)
message (string. format ("Obpaborka cobeTus %s Hauara", value.callback))
sleep (3000) --5MynaUMsa OPOIOOJIKMTEJIBHOTO ajilTopuUTMa o0paboTKM COOBITMS
message (string. format ("Obpaborka cobeTus %s 3aeepmena", value.callback))

end

B naHHOM npuMepe ncnoab3yTcs noTtokobeszonacHble dyHKUMKM paboTbl ¢ Tabnmuamm Lua
sinsert() n sremove(), koTopbie NnpegocTaBnseTt naarnH QLua. ®opmMaT BbI30Ba
notokobe3zonacHbIX GyHKUNA coBnagaeT ¢ dopMaToM Bbi30Ba CTaHAApTHbLIX GyHKUMI Lua
insert() v remove(), Ho Npu BbINOAHEHUN NOTOKO6E30nacHoM dyHKLUMKM 6NOKNpyeTCcs
BbINOJIHEHME KOAA B APYrOM MOTOKE A0 OKOHYaHUS paboTbl Bbi3biBaeMon yHKUNKN. Taknm
06pa3oM, UCKNYAKTCA CUTYaUnn KOANU3Mn, Koraa Asa NoToka 0AHOBPEMEHHO BHOCAT
U3MEHEHUs B O4HY M Ty Xe Tabnuuy Lua, 4ToO MOXeT NpMBOAUTbL K HeonpeaesieHHbIM CUTyaumsM.
M3 npuMepa BMAHO, YTO BO BpeMs MHMUMANU3aLMMU A0NONHUTENbHOro notoka PM QUIK
obbasnserca rnobanvHas Lua Tabnnua MAIN_QUEUE (1nMs nepeMeHHOM MOXET 6bITb 1106bIM),
B KOTOpYlO 1 6yAyT 3anmcbiBaTbCsa NocaenoBaTeNbHO BCe Bbi30Bbl CObbITMI Npu cpabaTbiBaHMK
dyHKUUN obpaTHOro Bbi3oBa. B gononHUTENbHOM NOTOKe B PyHKUMM main() oTcnexuBaeTcs
pasmep Tabnuubl MAIN_QUEUE, 1, ecnn tabnunua He nycTta, BbinonHseTca obpaboTka odepeamn
cobbiTuin. Mocne 06paboTkm cobbiTMA 3anNMCb U3 oYepean yaanseTcs, Npu 3TOM BO BpeEMS
06paboTKK 3anmcmn c HOMeEPOM «1» B KOHeL ouepean 6ecrnpensaTCTBEHHO MOryT A06aBNATbLCA
HOBble 3anncuK Npu cpabaTtbiBaHMK PyHKUNI 06paTHOro Bbi3oBa. Mocne yganeHms 3anncm

C HOMEpPOM «1», BCe HMXEeCTosLWMe 3anmMcu CABUratoTCa Ha 1 war, 1 3anmcb C HOMEPOM «2»
CTaHOBUTCS 3anNuCbi0 C HOMEPOM «1», N TakuM ob6pa3oM BbinonHaeTcs obpaboTka BCcen ouepeau.
Mo okoHuaHMK 06paboTkKn BCeM ovepeam CKpUNT NpoaoXaeT paboTaTb M OXMAAET HOBbIX
cobbiTnin B ouepean. CxemaTmuHo ovepenb FIFO, onucaHHyto B NnpuMepe, MOXHO NpeacTaBUTb
cneaywouwmMm obpasom:
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CocmosHue o4yepedu (MAIN_QUEUE)

4 3 2 1

Obpabambieaemecs nepsoe
cobbimue g o4yepedu

ObpabomaHHoe Ha
npedbidywem waze cobbimue
ydansemcs us ovyepedu, Ha
eeo Mecmo ecmaem
cnedyroujas 3anuck

Bo spems obpabomku
oyepedHozo cobbimusi 8 KOHey,
oyepedu moaym dobaensmb
Hoebie cobbimust

Takum 06pa3oM, MCnosnb3ys AaHHbIA MNOAX04, Mbl pa3rpy>aeM OCHOBHOM noTtok PM QUIK

N MepeHOCHM BCE CNOXHble anroputMbl 06paboTkn cobbiTn PM B A0ONONHUTENBHBLIN MOTOK. pwn
3TOM HUM 0AHO cobbiTne He 6yaeTt notepsiHo n 6yaet obpaboTtaHo B nopsiake obwen ouepean. Ecnm
Heob6xoaMMO co3haBaTb oyepenb, 0TUAbTPOBLIBAsA TObKO onpeaeneHHble cobbiTMs, Hanpumep
N3MEHEHNE KOTMPOBOK TOJIbKO MO OnpeAesieHHOMY MHCTPYMEHTY MUKW Knaccy, To B 06paboTumke
CcobbITUS MOXHO f06aBUTbL YCNoBUe, KOTopoe byaeT crnegnTb, UTO B ovepeab nonagatoT TOAbKO
HeobxoanMble COBbITUS, @ HEHYXHble nMponyckatoTcs. [pu HEO6X0ANMOCTHU BblAENEHUS
NMPUOPUTETHbLIX COBLITUIN HYXXHO BbIAENUTb AN HUX OTAENbHYIO OYepeab U NePBOCTENEHHO
BbIMNOSIHATL ee 06paboTKy, a Nocne — BCe OCTalibHbIE.

Mpumep ovepeaun FIFO c BbigeneHneM NpnopuTeTa CobbITUIO MONYYEHUS/N3MEHEHNS CAENKN
n punbTpaunm N3MeHeHnss KOTUPOBOK TOJSIbKO NO onpeaeneHHOMY Kaccy:

--0O6paborka coburumit PM QUIK B ¢yHkUMM main () nocpencTBoM ouepernu FIFO

—--c BbOesieHMeM npmopmureTa OnTrade u ounbTpaumum OnQuote

function OnInit (script)
is_run = true
MAIN QUEUE = {}
MAIN QUEUE_TRADES = {}

end
function OnOrder (order)
table.sinsert (MAIN QUEUE, {callback = "OnOrder", value = order})

end

function OnTrade (trade)

table.sinsert (MAIN_QUEUE_TRADES, trade)
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end

function OnAllTrade (all trade)
table.sinsert (MAIN QUEUE, {callback = "OnAllTrade", value = all trade})

end

function OnQuote (class code, sec code)
if class code == "SPBFUT" then
local quote = getQuoteLevel2 (class code, sec code)
table.sinsert (MAIN QUEUE, {callback = "OnQuote", value = quote})
end

end

function OnStop ()
is_run = false
return 2000

end

function main ()
while is_run do

if #MAIN QUEUE > 0 and #MAIN QUEUE_TRADES == 0 then

ProcessingCallbakc (MAIN QUEUE([1])
table.sremove (MAIN QUEUE, 1)

message ("Paszmep ofmen ouepemu " .. tostring(#MAIN_QUEUE))
elseif #MAIN QUEUE TRADES > 0 then

ProcessingOnTrade (MAIN QUEUE TRADES([1])
table.sremove (MAIN QUEUE TRADES, 1)
message ("Pasmep ouepean cneyiok " .. tostring (#MAIN_ QUEUE TRADES) )

end
sleep (1000)
end

end

function ProcessingCallbakc (value)
message (string. format ("Obpaborka cobeTus %$s Hauara", value.callback))
sleep (3000) --sMynauMS OPONOJIKUTEJIBHOT'O aJIlOPUTMa O0paBoTKM COOBITUS
message (string. format ("Obpadorka cobeTusa %s 3aeepmena", value.callback))

end

function ProcessingOnTrade (trade)
message (string. format ("OBpaboTka cmenku N%s Hauara", trade.trade num))
sleep (3000) --sMynauMsa OPONOJIKMTEJIBHOT'O aJITOpUTMa O0paboTKM CHEJIKU

message (string. format ("OBpaboTka chenxu N%s s3aeepmeHa", trade.trade num))
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end

B naHHoM npumepe Mbl go6aBunun HoByto Lua Tabnuuy MAIN_QUEUE_TRADES, koTtopas
npegHasHavyeHa 4ns co3gaHmsa odepean cobbitusa AobaBneHns/M3MeHeHUs CaAenkn, a B QyHKLUMK
main() BblaennIn NpNopuTET ANS AaHHON oyepeamn, nobasus ycnosme 06paboTkun oben
oyepean MAIN_QUEUE T0/1bKO B TOM C/ly4dae, ec/im o4yepenb CAEMOoK nycra. Takxe gobasunu ans
cobbiTs OnQuote() dunbTpaumio No Kaccy NUHCTPYMEHTOB, U TaKMM 06pa3oM Mbl YMEHbLUUIN
oyepeab MAIN_QUEUE, He no6aBnsia B Hee HEHYXHble HaM CobbITUS.
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3. CozpaHme MHANKATOPOB TEeXHUYECKOoro
aHa/Zim3a € NoOMoLLbIO CKpUNTOB Lua

B naHHOM pasaene paccMaTpuBaETCs NpouUecC Co34aHMUs MHAMKATOPA Ha NpPUMEpe «CKOJb3sLen
cpeaHen» (Moving Average).

3.1 Kak yctpoeHbl uHagunkaTopbl B QUIK

OcHoBoOWM ans nocTtpoeHns scex nHamkatopos B QUIK sBnsieTcs MCTouHUK gaHHbiX (ganee NA). U4
npeacrasnseTr cobo MaccmMe, B KOTOPOM 3N1EMEHTbI SABASIOTCA CTPYKTypaMu 1 MMeroT 6 nonen:

Open;
High;
Low;
Close;
Volume;
. Time.

O h WNE

daKTUYeCKM 3TO 3HAUMT, YTO BCE d/IeMEHTbI MacCuMBa B MCTOYHUMKE AaHHbIX NMpeacTtaBnsatoT cobom
cBeun. B cnydae TMKOBBbIX AaHHbIX NoAasa € 1-ro no 4-e 6yay nmeTb 04HO 3Ha4YeHMe, coBnagatuiee
CO 3Ha4YeHMeM NapaMeTpa B 3TOT MOMEHT BpeMeHWU. NCTOUYHMKM AaHHbIX MOryT 6biTb
MHTepBasnbHbiMK rpadmkamm (TUKKN, 1 MUHYTa, 5 MUHYT U T.4.), pacCcyMTaHHbIMM No Tabnuue
ob6e3nMYeHHbIX CAeNoK NN Mo N3MeHEeHUsaM napameTpa TOPryeMoro MHCTpyMeHTa.

NHankaTop npeacTaBnsieT cobol dyHKUMIO, KOTOpas ANs aneMeHTa MaccmBa WU/ MOXeET BEPHYTb
OAHO WM HECKOSIbKO YMCEN, B 3aBUMCUMOCTU OT KOJIMYECTBa SIMHWUIA, 0TobpaxaeMblx Ha rpaduke.

NHOWKaToOp He MOXET BbICTYNaTb MCTOYHMKOM AaHHbIX ANS APYroro MHAMKaTopa.

3.2 MMHMMaNbHLIN KOA MHAMKATOPA

Mpumep 1 (exl.lua)

Settings=
{

Name = "Examplel"
}
function Init ()
return 1

end
function OnCalculate (index)

return nil

end
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PaccMoTpuM noapo6Hee, YTO NPOUCXOAUT Npu Ao0BaBMEHMM TaKOro MHAMKATOPa Ha rpaduk.

Mpu cozgaHumn HoBoro nHamkatopa (NyHkT [jo6aBuTb rpadmk (MHAUKATOP)... KOHTEKCTHOIO
MeHlo rpacduka) PM QUIK ckaHupyeT nanky Lualndicators B aupektopun PM QUIK Ha Hanuuyue
B HEN CKPUNTOB, OTBEYAKLLIMX CNeaywmm TpeboBaHmnaM:

1. B ckpunte onpeaeneHa rnobanbHas Tabnuua Lua c umeHem Settings;
2. OnpepeneHa pyHkums Init();
3. Onpegenena ¢pyHkuma OnCalculate().

Mone Name B Tabnuue Settings onpegensiet Mg nHAMKaToOpa, C KOTOPbIM OH OTo6paXaeTcs
B Ananore:

[JoGaenenne rpadmra it
WeTouHuk JaHHE

RT5-9.23 [@erouepcel FORTS Hoeki

Tun rpaduka

Bellinger Bands A
Bulls Power

CCl {Commedity Channel Index)

MO

CQ02202785

Chaikin Oscillator

Chaikin's Volatility

Elder's Force Index

Fryvelnnes

[Exomplet | |
Fractals

Ichimoku

MomecTuTe rpadik B HoByro 0BNacTe

Ecnun CKpUNT HE yAOBNETBOPAET NEPEYNCIEHHBIM BbllLE Tpe6OBaHVIF|M Unn coaepxuT
CUMHTaKcmMyeckme owmnbkun a3bika Lua, TO OH He OTO6pa)Ka€TCH B AaHHOM Aunanore.

Mpu Bbi6Ope MHANKaTopa Examplel n HaxaTnn KHonkn «[Jo6aBuUTb» MHAMKATOp Aob6aBnsAeTca Ha
rpacduk. Ons npocMoTpa ero HacTpoek Heo6XoAMMO BbiGpaTb MYHKT KOHTEKCTHOrO MeHto rpaduka
«PeflakTMpoBaTh...»:
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PegakTupoeanue HacTpoek rpadmka

A |~ || foBaewre | » | CBOMHCTBZ  flonoauTensHo

¥posHu

: Col
R TS-0.23 [Example oer

Mame

Type
Width

=J- Auarpamma Moanuce RT5-8.23 [Examplel]
- OBnacte 1
E i RT5-9.23 [Price] B Moabsoearenuckue nactpokikm
=B qﬁnaCTb 2 MName Examplel
: - RT5-9.23 [Volume] B Nunms Nuans 1
=N O_5nacn:3 [ 0.172,220

Nunma 1
T
1

MprEaska K occam
() k nesoii oon

(®) k npaecii ook

D MokaseieaTe NOCANEAHEE SHAYEHWE

YUMTLIEATE NPW 3BTOMACLLTABMp CBaHIMN

MpnMernTs Otraena

Kak BUWAHO Ha puCYyHKe Bbile, 3HadYeHne nons Settings.Name nonano B NnoANMCb HOBOIO
nHankaTtopa u otobpaxaetcs B nosie Name rpynnbl «[onb30BaTeNbCKME HACTPOMKM». Takxe

B AManiore CBOMCTB MHAMKATOpPA NPUCYTCTBYIOT NapaMeTpbl OAHOW IMHUU C UMEeHEM «JIHuS 1».

®yHkumsa Init BepHyna «1», 31o rosoput PM QUIK, uyto nHagnkatop 6yaer coctosaTb M3 O4HOM

NMHUK. Tak Kak napaMeTpbl 3TON IMHUN B KOAE He onucaHbl (CM. MpUMEp BbILWE), TO 3HaYeHUs

nonen Color, Name, Type, Width HMUMaANM3MPYOTCS 3HAYEHMSAMN NO YMOSTYAHUIO.

Ha rpaduke He nosBASOTCA HOBblE NNMHUK, Tak Kak @yHkuma OnCalculate Bceraa Bo3spawiaert nil.

3710 3HaueHue roeoput PM QUIK, yTo 3HaueHMe nHamkaTopa ANns yKa3aHHOM CBEYN UCTOYHMKA

AaHHbIX HE OonpeaeneHo.

3.3 N3aMeHeHune CBOUCTB MHAMKATOpa

B kayecTBe npuMepa paccMOTpUM KOA:

Settings=
{
Name = "Example2",
period = 5,
line =
{
{
Name = "MA",

Color = RGB (255, O,

Type = TYPE LINE,
Width = 2
}

UcnonbsoBaHue Lua B Pabouem mecte QUIK
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}
function Init ()
return 1

end

function OnCalculate (index)
return nil

end

3aecb B Tabnnuy Settings gobasunuce nons period u line. Mone line aBnsgeTca MmaccMBoM Tabnuubl
C MHAEKCHbIM AOCTYMNOM. DTO 3Ha4YuUT, YTO BCE 3/1eMeHTbl Tabnmubl AOCTYMNHbI Yepe3 YNC/IEHHbIE
nHgekcol: line[1], line[2] n 1.4.

NHankaTop B NpMMepe BO3BpaLLaeT TONbKO OAHY JIMHUID, MO3TOMY WU CBOMCTBA OMMCaHbl TOIbKO
ANs1 OAHOW NIMHUKU C MHAEKCOM 1.

B Ananore HacTpoek 3TO BbIMMAAMT C/ieayrolmnM o6pa3om:

Hactpoiixm RIU3 [ExampleZ]

OBLWHE | JononHuTensHo I YpoBHU

Moanuce RIU3 [Example2]

pericd 5.000000
B Nunwna MA

Color . 255,0,0

MName MA

m

Type JTwHum
Width 2

MpueAska k ocAM

= K Neeoil oK DHG\KESEIEE'H: nocneaHee

. 3HAYEHUE
@ K npasoit ook

[Cnxpaﬂwih ][ OTmena H Cnpaska I

Bcé, 4To He OTHOCUTCS K ONMCaHWUID NapaMeTpoB NMHUIM, NnonagaeT B rpynny «lonb3oBaTesibckue
HacTponku». Tun napameTpa onpefenseTcsa HavyalbHbIM 3Ha4YeHneM. MNMone Name umeeTt
CTPOKOBbIW TWN, none period — YNCNOBOW, Tak Kak B KOAE OHO WHULMANMU3NPOBAHO 3HaAYeHNEM

«5»,

MapaMeTpbl IMHUM TENEPb OTNMYAIOTCA OT 3HAYEHUI MO yMolYaHuto. HanpuMep, UBET IUHUNK
onpegenset pyHkumna RGB(255, 0 ,0).

3.4 PucoBaHue npsasMoun JIMHUM

[nsa 3Toro A0CTaToOYHO U3MEHUTb ToNbko yHkuMio OnCalculate cneagytowmm o6pasom:

function OnCalculate (index)

return 100
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end

3.5 NMNoacuér cpeaHero

lMoacyeT cpeaHero 3Ha4YeHMs Ha 3a4aHHOM MHTepBaJsie No LeHaM 3aKpbiTUS CBeYu:

Settings

"Example3",

Name

= 5,

period

line

"MA"
’

Name

0),

0,

= RGB (255,

Color

4

TYPE LINE

Type =
Width

2

()

function Init

return 1

end

function OnCalculate (index)

if index < Settings.period then

return nil

else

=0

local sum

index do

index-Settings.period+l,

for i

18
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sum = sum +C (1)
end
return sum/Settings.period
end

end

Ba)xHble MOMEHTbI B KoAe npuMmepa:

1. [lNpoBepseTcsa nepeaaHHbIi MHAEKC cBeYn. ECnm oH MeHblue 3a4aHHOro nepuoaa,
To Bo3BpalwaeTcs nil. JaHHbIX 419 pacyeTa HeAOoCTaTOYHO, MO3TOMY 3HadYeHne nHamkKaTopa
He onpeaeneHo Ha MHAEKCax CBeyen, MeHblKMX, YeM 3a4aHo B Settings.period.

2. [ns pacyeTa nHaMkaTopa Besae ncnosb3yeTcsa none Tabnuubl Settings.period.

Ecnun B cBoncTBax MHOWKATOpPa NOMEHATb 3Ha4YEHWE NoaA period N COXpaHUTb AaHHbIE!

Fecporen WU 63 X
O6wpe | fononHuTensHo I YpoBHM

Mognuce RIU3 [Example3]

El Nonssosatenscrue HacTpoiiki
MName Example3
El Nuaua MA
Color [l 355.00
Name A
Type Jlunnan

MALdeR A

MpUBA3KE K OCAM

(©) k nesoii oo MNokasbiEaTs NoCIEHEE
_ JHEHEHME A

@ x npasoi ook

Cuxpauurb][ OTuena ][ Cnpaeka ]
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TO rpacduK BbIFSANUT crieaytowmnm obpasom:

DTOT NpuUMep UANCTPUPYET TOT PaKT, UTO BCE 3HAYEHUS U3 AMasniora HacTpOeK MHAMKaTopa
nocne HaxaTtus kKHonkn «CoxpaHuTb» NonagatoT B paboTaloLlyto BUPTyanbHy MawunHy Lua un
CTAHOBATCS AOCTYNHbI B hyHKUMUSAX cCKpunTa. MNpu 3TOM HMKaK He 3aTparnmBaeTcs UCXOAHbIA Koa
CKpuMTa Ha ANCKE U MHAMKATOPbI, yXe CO3AaHHble C ero noMowbio. Ecnn noBTopHoO A06aBUTL 3TOT
WHAMKATOP Ha rpaduk, TO NOAYYMM NPEeabIAYLLYO KapTUHKY.

3.6 [locTtyn K AaHHbIM

Kaxabll "HANMKATOP NPUBSA3aH K UCTOYHUKY AaHHbIX. N9 A0CTyna K AaHHbIM CKPUNT UCMONb3yeT
cnepyowme QyHKUNn:

O(i);
H(i);
L(i);
C(i);
V(i);
T().
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3a ncknioyeHneM pyHkumm T(), BCe OHM BO3BpaLLAlOT COOTBETCTBYIOLEE 3HAaUYeHne ans
ykKasaHHoro 6apa - Open, High, Low, Close n Volume. ®yHkuus T() Bo3BpawiaeTt Tabnuuy,
KOTOpas CoAepXUT BpeMsa ykasaHHoro 6apa.

CpeaHee 3Ha4YeHME MOXHO paccymMTaTb HE TOMbKO MO LieHe 3aKpbITMS. YCI0XHUM Koa, AobaBumBs
dYHKUNIO:

Settings=
{
Name = "Example3",
period = 5,
value type = "C",
line =
{
{
Name = "MA",
Color = RGB (255, 0, 0),
Type = TYPE LINE,
Width = 2
}

function dvalue (i, param)
local v = param or "C"
if v == "O" then

return O(1)

elseif v == "H" then
return H(1i)

elseif v == "L" then
return L (1)

elseif v == "C" then
return C (1)

elseif v == "V" then
return V(i)

elseif v == "M" then

return (H(i) + L(i))/2
elseif v == "T" then

return (H(i) + L(i)+C(i))/3
elseif v == "W" then

return (H(i) + L(i)+2*C(i))/4
else

return C (1)
end

end

function Init ()

UcnonbsoBaHue Lua B Pabouem mecte QUIK
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return 1

end

function OnCalculate (index)

if index < Settings.period then
return nil

else
local sum = 0
for i = index-Settings.period+l, index do

sum = sum +dValue (i, Settings.value type)

end
return sum/Settings.period

end

end

B ananore HacTpoek rpaduka nosasasieTcs ewé=e ogHa nepemeHHas — value_type. MeHss ee
3Ha4YeHUe, MOXHO U3MeHATb noeBeaeHne pyHkumm dValue() n, cooTBeTCTBEHHO, BXOAHbIE
3Ha4YeEHUNA ANng pacdeTa CpegHEero 3HadyeHus.

3.7 Pacuér EMA

EMA Bbluncnsetcs no ciegyroLien ntepaunoHHon popmyne:
EMAE = = Pf + (l - ﬂ!’]* EMA:'_I

HeT BO3MOXHOCTN 06paTUTLCA HaNpsAMY K NpeablayWwmnM pacCYMTaHHbIM 3HAYeHUSM MHAMKAaTopa.
3TO 3HAUMT, YTO AN BbIYNCNEHNI TeKyLEero 3Ha4YeHns HeobxoAnMo XpaHUTb U NpeablayLme
3HayvyeHud. [na Takux uenen B Lua NCNOAb3yeTCca MexaHuU3M 3aMblkaHuin. OnpeaeneHne Takom
GYHKUUN HYXHO BbIHECTU B OTAEMbHbINA ala N B OTAENbHbIA KaTanor, KOTOPbIA HE CKaHUPYETCH
npu co3gaHWn nHAnKaTopa.

Mpumep danna c dyHKumen pacyeta EMA (ma.lua):

function round (num, idp)
if num == nil then return nil end
local mult = 10" (idp or O0)
return math.floor (num * mult + 0.5) / mult

end

function dvalue (index, v_type)
v_type = v_type or "C"
if v_type =="0O" then
return O (index)
elseif v_type =="H" then
return H(index)

elseif v_type =="L" then
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return L (index)
elseif v_type =="C" then

return C (index)
elseif v_type =="V" then

return V (index)

end
return 0
end
function average( start, _end, v_type)
local sum=0
for i = start, end do
sum=sum+dValue (i, v_type)
end
return sum/(_end- start+l)
end

function cached EMA ()
local cache={}
return function(ind, p, v_t, kk)
local n =0
local p =0
local period = p

local v type = v t

local index = ind
local k = kk or 2/ (period+1)
if index == 1 then
cache = {}
end
if index < period then
cache[index] = average(l,index, v_type)

return nil

p = cache[index-1] or dValue (index, v_type)
n = k*dValue (index, v_type)+(l-k)*p
cache[index] = n
return n

end

end

function cached DTEMA ()
local cache EMA={}
local cache DMA=({}
local cache TMA={}

return function(ind, p, v_t, kk)

o

local n_ema =

local p ema = 0

UcnonbsoBaHue Lua B Pabouem mecte QUIK
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local n _dma =
local p dma =

local n tma =

o O O O

local p tma =

local period = p

local v _type = v_t
local index = ind
local dv = dvValue
local k = kk or 2/ (period+1)
if index == 1 then
cache DMA = {}
{}

{}

cache EMA

cache TMA
end
if index < period then

cache EMA[index] = average (l,index, v type)

return nil

end

p_ema = cache EMA[index-1] or dv(index, v_type)
n ema = k*dv (index, v_type)+(1—k)*p_ema

cache EMA[index] = n_ema

p_dma = cache DMA[index-1] or cache EMA[index-1]

n dma = k*n ema + (1-k)*p dma
cache DMA[index] = n_dma
p_tma = cache TMA[index-1] or cache DMA[index-

1] or cache EMA[index-1]
n tma = k*n dma + (1l-k)*p tma
cache TMA[index] = n_tma
return round(n _dma, 2), round(n_ tma, 2)
end

end

B aToM npumepe, kpoMe dyHKuMn cached_EMA, npucytcteyeT dyHKUMA ang pacdeta DEMA un
TEMA.

B nanke ¢ PM QUIK co3gaaum nanky Include, kyaa n coxpaHum ¢arin ma.lua.

Koa vHAuKaTopa C UCMosib30BaHNEM coxpaHeHHoro<baMna HpMHMMaETCHGAYKMuMm BUA:

dofile (getWorkingFolder () .. "\\Include\\ma.lua")
Settings =

{
Name = "EMA",
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period = 50,
value type = "C",
line=

{

Name = "1",

Color = RGB (255, 0, 0),
Type = TYPE LINE,

Width = 2

}

function Init ()
myEMA = cached EMA ()
return 1

end

function OnCalculate (index)

return myEMA (index, Settings.period, Settings.value type)

end

OyHkuma getWorkingFolder Bo3BpaluaeT nyTb nanku ¢ gannom info.exe. B npumepe nocnegHui
napaMmeTp He UCMOIb3YeTCa U MO YMOSYaHUIO B (PYHKUMU MHNLUMANN3NPYETCA 3HAYEHMEM
2/(Setting.period+1).

MpuMep NosyYeHHOro nHAnKaTopa:

[ Hacrpoiixs RIU3 [EMA] Low - B0 mryr [ o [ [ =

Ofwwe | fononxntensHo | Y¥posHu

Moanuce

El Monszoeatenschne HaCTPoOikA
MName
ke 0010000
period 000000
value_type

B Muana 1
Color
AR,

MpuBAZKE K oCAM

K NEEBCH ooH MokasblEaTh nocnegHeES

. 3HAUeHue
@) K Npascn ool
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3.8 HAMKATOP C HECKOJIbKUMMU JINHUAMMU

[Job6aBnM B KOA MHAMKATOPA elle oAHY NuMHUI EMA c co6CTBEHHbLIMW NapaMeTpaMu:

dofile (getWorkingFolder () .. "\\Include\\ma.lua")

Settings =

{
Name = "Two EMA",
periodl = 50,
value typel = "C",
period2 = 50,
value type2 = "C",

line=

{

Name = "EMA 1",

Color = RGB (255, 0, 0),
Type = TYPE LINE,

Width = 2

Name "EMA 2",
Type = TYPE LINE,

Width = 2

}

function Init ()

myEMAl = cached EMA ()
myEMA2

cached EMA ()
return 2

end

function OnCalculate (index)
emal = myEMAl (index, Settings.periodl, Settings.value typel)
ema2 = myEMA2 (index, Settings.period2, Settings.value type2)
return round(emal,2), round(ema2,?2)

end
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Bua gaHHoro rpadmka B PM QUIK:

===

| Hacrpaiixa RIU3 [Two EMA

Ofwwe | fononnutensho | Yposu

Moanuce

E Nonb3oEaTenbCKne HACTPORKY
MName
period]
period2
value_typel
walue_type2
B Nuana EMA 1
Friar
TpHEA3KE K OCAM
K neEoil ook MokaswEaTE nocneaHee

- 3Ha@4yeHne
@ K Npasou oK

| CoxpaHnTs | | ommena || cnpaexa

3.9 ®dyHkuma OnDestroy

60 muHyT | = || = || 22

WUHorpa B Koae MHOAWKAaTOopa 6biBaeT He06X0ANMMO He TOJIbKO 3aHUMaTbCs pacyeTamy,

HO M UCMONb30BaTb Kaknue-nmbo CUCTEMHbIE PEeCypCbl, HanpmnMmep d)aVIJ'IbI. Ana noHnMaHun4, Korga

MX HY>XHO ocBoboanTb, cylwecteyeT ¢pyHKkuns OnDestroy.

Ecnun ¢dyHkuma OnDestroy onpeneneHa B CKpUNTe, TO OHa Bbi3bIBAETCA MNPW yAaNEHUN MHAMKATOpPA
NN 3aKpbITUN OKHa C rpadumka AaHHOro nHamkartopa. Mpumep koaa:

Settings={}

Settings.Name = "FileOp"
0

Settings.mode

file = nil

function Log(s)

local x = tostring(Settings.Name)

if file ~=nil then

file:write(x..

file:flush()
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end
end
function Init ()
file = io.open(getScriptPath ()
Log("Init return 1")
return 1
end
function OnCalculate (1)
Log ("OnCalculate("™ .. 1 .. ™)™")

end

function OnDestroy ()
Log ("OnDestroy () ")
if file~=nil then
file:close()
end

end

3.10 Magician birthday

Moandunumpyem dyHkumnto cached_EMA:

function cached EMA Ex( period, k)
local cache={}
local period = period
local k = k or 2/ (period+l)
return function(ind, v_t)
local n =0
local p =0
--local period = p

local v type = v t

local index = ind
if index == 1 then

cache = {}
end

if index < period then

"\\zigzag.log", "a+")

cache[index] = average(l,index, v type)

return nil
end

p = cache[index-1]

or dvValue (index, v_type)

n = k*dvalue (index, v_type)+(1-k)*p

cache[index] = n
return n
end

end
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M HannweMm NHANKaTop:

dofile (getWorkingFolder () .. "\\Include\\ma.lua")

Settings={}

Settings.StartN = 5

Settings.Nstep = 5

Settings.N = 100

Settings.Name = Settings.N .. " MA"

gtMA={}
function Init ()
Settings.line = {}
for i = 1, Settings.N do
gtMA[i] = cached EMA Ex(Settings.StartN + (i-1)*Settings.Nstep,
1/1)

{}
Settings.line[i] = {Color = RGB (20, 255/Settings.N*i, 20), Type =

Settings.line[1i]

TYPE LINE, Width = 1}
end
return Settings.N
end
function OnCalculate (idx)
local res={}
for i=1, Settings.N do
res[i] = gtMA[i] (idx,"C")
end
return unpack (res)

end
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4. OTnpaBKa TpaH3akuumn m3 Lua ckpunra

Onsa oTnpaBku TpaH3akuuii Ha cepBep QUIK n3 ckpunTta Lua nnarmH QLua npepnocraBnseT
dyHkumnio sendTransaction(), a 4na nonydyeHuns pesysabTata BbIMOJHEHUSA TPAH3aKUMM Ha
cepBepe QUIK dyHkuunto obpaTtHoro seizoBa OnTransReply(). PaccMOTpuM CTPYKTYpYy AaHHbIX
dYHKUMIA 1 cnocobbl X NCNOSb30BaHUS.

dyHkuma sendTransaction()

oOyHkuma sendTransaction() npuHMMaeT B KayecTBe apryMeHTa Tabnuuyy Lua ¢ napameTpamu
TpaH3akuun. Ecnm TpaH3akumns He npowna npoBepky Ha ctopoHe PM QUIK, To dyHkums
BO3BpalLaeT onnucaHue owmnbkn, nHaye — TpaH3akumsa oTnpasnsetca Ha cepeep QUIK. PaccMoTpuMm
cneaywowmn npmmep:

transaction = {TRANS ID='400001",
ACTION='NEW ORDER',
CLASSCODE='"TQBR',
ACCOUNT="L01-00XXXXXX",
CLIENT_CODE='QX',
SECCODE="LKOH"',
OPERATION='B',
PRICE='2650.5",
QUANTITY='300",
TYPE="L"'}

result = sendTransaction (transaction)

if result ~= "" then
message (string. format ("TpaH3akluusa $s He Npouja NIPOBEPKY Ha CTOpoHe TepMmmHasma QUIK [$s]",
transaction.TRANS ID, result))
else
message (string. format ("TpaH3akuus %s oTnpasyeHa'",
transaction.TRANS ID))

end

B naHHoMm npuMepe nons Lua tabnuubl transaction aHanornyHbl nonam .tri-panina c
napameTpamun TpaH3akuuin (nogpobHoe onucanmne dopmaTa .tri-cdanina v npumepbl TpaH3aKUNi
cM. B PykoBoactee nonb3osatens QUIK, pasaen 6 «CosMecTHasa pabota c Apyrnmum
NPUIOXEHNAMM», MeHto MnopT TpaH3akuun / ®opmar .tri-parina c napamMeTpaMm TpaH3aKuUni).
Mpn 3TOM ANSA KOppeKTHOM 06paboTKM AaHHbLIX YNCIOBbIe 3Ha4YeHUs (UeHa, KONMNMYeCcTBo U T.4.)
OOKHbI NepeAaBaThCs B BUAE CTPOKOBLIX 3HAYEHUNA.

Ons ncnonb3oBaHMsa yHKLMOHANa OTNpaBKM TpaH3aKuuii cpeacteamMmn Lua ckpuntoB Heo6XxoanMo
3HaTb, YTO cywecTByeT ABa dopmaTa .tri-cbana - cneumnancHblli U yHUBepcasnbHbii. OcobeHHOCTb
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cneunanbHoro ¢opmaTta B TOM, YTO A/19 HEKOTOPOro Habopa TpaH3aKuMil 3ape3epBUpPOBaHbI
cneunanbHble HAMMEHOBaHMSA NOJSeN U UX 3HAYEHUS, KOTOpble onucaHbl B PykoBoacTtee
nonb3oatens QUIK B pasgene 6 «CoBMmecTHasa paboTta C ApYyrMMn NMpPUIOXKEHUSAMU> .

B npeablayuwemM npuMmepe MCnonb3oBaH cneunasnbHblid opMaT TpaH3aKumun.

Oco6eHHOCTbIO YHUBEPCAbHOMO hopMaTa SABAAETCS TO, YTO C MOMOLLbI HErO0 MOXHO
copMnpoBaTb TpaH3aKLMIO, UCNOJb3Yst HEMOCPEACTBEHHO ONMMCaHME MONS TPaH3akKUuUn, a He
3ape3epBMPOBAHHOE HAMMEHOBAHMWE MosA. DTO MO3BOJIAET MOJb30BaTENO (POPMUPOBATL NH0OLIE
[NOCTYMHblE eMy TpaH3aKLUuK. PacCMOTPUM CrieayroLnin npumMep:

transaction = {}
transaction['TRANS ID'] = '400001'
transaction['ACTION'] = 'BBon 3agBKu'
transaction['CLASSCODE'] = 'TQOBR'
transaction|[ 'ToproBemt cuer'] = 'LO1-000XXXXX'
transaction| 'llpumeuanue'] = 'QX'
transaction|[ 'MlucTpymenT'] = 'LKOH'
transaction['K/II'] = 'Kynna'
transaction|['llena'] = '2650.5"
transaction|['Jlorer'] = '300'
transaction|['Tun'] = 'JlumurTHas'

result = sendTransaction (transaction)

if result ~= "" then
message (string. format ("TpaH3akluusa $s He Npoula NPOBEPKY Ha CTOpOoHe TepMmHasa QUIK [$s]",
transaction.TRANS ID, result))
else
message (string. format ("TpaH3akuus %s oTnpasyeHa'",
transaction.TRANS ID))

end

B naHHOM npuMepe onucaHa TpaH3aKuusa u3 rnpeabiaywero npnuMmepa, Ho € NoMoLbio
yHuBepcanbHoro opmaTa. Tak Kak onMcaHue TpaH3akuuMm B YyHUBEpCasibHOM popMaTe MOXeT
coaepxaTb MMeHa nonen ¢ npobenamm n KMpUIAULEN, TO 34eCb MCNOMb3YeTCa APYron CUHTaKCUC
paboTtbl ¢ nonaMu Tabnunubl Lua. CtouT oTMeTuTb, 4YTo Nossd TRANS_ID (nonb3oBaTenbCKuii HoMep
TpaH3akuumn), ACTION (Bma TpaH3sakumn) n CLASSCODE (koa knacca, no KOTOPOMY BbIMONHAETCS
TpaH3akuunsa) obssatenbHbl U UX HAUMEHOBaHWSA OAWHAKOBbI Kak B YHMBepcanbHOM dopMaTe, Tak
N B cneuuanbHoM. Eule ogHoM 0Cco6eHHOCTbLI0 YHMBEpPCanbHOro dopmaTa SBAsSeTCs 3aBUCUMOCTb
OT A3bIKOBbIX YcTaHOBOK PM QUIK (MeHio «Cuctema / HacTpolikn / A3bIKOBble YCTAHOBKMU...»).
MpueeneHHbIN Bbile NnpuMep akTyaneH, ecan B PM QUIK BbibpaH s3bik Russian. MNpu
ncnonb3osaHun B PM QUIK sa3bika English aHanor npeabiaywero npyuMepa BbiraauT cneayowmm
obpasom:

transaction = {}
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transaction['TRANS ID'] = '400001'

transaction['ACTION'] = 'Enter order'
transaction['CLASSCODE'] = 'TQBR'
transaction|'Trading account'] = 'LO1-00XXXXXX'
transaction|[ 'Broker reference'] = 'QX'
transaction|['Security'] = 'LKOH'
transaction|'Direction'] = 'Buy'
transaction|['Price'] = '2650.5'
transaction['Lots'] = '300'

transaction['Type'] = 'Limit'

result = sendTransaction (transaction)

if result ~= "" then
message (string. format ("TpaH3akuusa $s He Npoula NPOBEPKY Ha CTOpoHe TepMmmHasa QUIK [$s]",
transaction.TRANS ID, result))
else
message (string. format ("TpaH3akuus %s oTnpasyieHa'",
transaction.TRANS ID))

end

CtpykTypa cneumanbHoro dopmara .tri-paina nogpobHo ¢ npumepamm onucaHa B Paspgene 6
PykoBoacTtBa nonb3oBaTtens QUIK, no3TOMy OCTaHOBMMCS Ha pacCMOTPeHMn GopMUpoBaHus tri-
danna B yHuBepcanbHOM dopMaTe. He 6yaeM paccMmaTpmBaTb KaXAblil BUA, TpaH3aKUMM, Tak Kak
n3-3a 601bLWOro KoNM4ecTsa pbIHKOB M 0CO6bIX HAaCTPOeK pasHbiX 6poKepoB, BCE OHU MOMyT UMETb
CBOW 0COHEHHOCTU M pacCMOTPEHNE BCEX UX BbIXOAUT 3@ paMKU AaHHOW TeMbl. PaccMoTpumMm
YHUBEpcanbHbIi cnocob popMmpoBaHua TpaHlakuum B Lua ansa noboi 40CTYyNHOM Nosb30BaTeNto
TpaH3aKkuuun.

B PM QUIK pob6asum Tabnuuy «KapmaH TpaH3akumim» (MeHio «Co3aaTb OKHO / BCe TUMNbl OKOH...»),
OTKpPOETCH OKHO C NnapaMeTpaMu cosgasBaeMor Tabnuubl, rae B paspese K1accoB BUAHbI AOCTYMNHbIe
TpaH3aKuuM N AOCTyMNHble NapaMeTpbl BbiIbpaHHOM TpaH3akumun. Belbupaem Heobxoanmele
napaMeTpbl TpaH3akuum (3Be3404KON OTMeYeHbl NnapamMeTpbl 0653aTenbHble ANns 3anonHeHus
Nnosb30BaTesieM, OCTallbHble NapaMeTpbl, eCNU UX He yKa3aTb, NPUMYT 3HAYEHUS N0 YMOSYAHUIO).
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CoszgaHme kapmaHa TpaHsakumi

MimA Tabnuuel KapmaH

[OCTyMHEIe KNacckl

JOCTyNHEIE TPaHIAKUMK

FORTS: PMC: Cnpagsl Mexay deyepcamu
FORTS: Cnpagkl MexOy @eHYepcaMi

BK PMC: A1-Arumn 1 nau
EBEK PMC: A1-OGnurawgmu(nycro)

FIf Mmmimes OO

<

Beof 3aABKA Ha cnpaf dbYepcos

CHATHe 33aABKW Ha CNp3g PEIOYEPCOE
Beop AlcGepr-3aneku

CTonGusl
[OCTyNHLIE NapameTpel

Knacc ~
TpaHaakumA

*VIHCTpYMEHT

*TOproeelid cyeT

*Tun

*Kin

*Ceon-LleHa

*Konuyecreo ©
arens

Oo0aenTs

[oGasuTe BCE

Yopare

QuncTiTE

3aronoekkn cronfyoe

*Hm
*Tun
*MHCTpYMEHT

*Konwuyecteo

>l

I<

CnpaBeka

Mocne HaxxaTusa KHOMKKU «[la» OTKpoeTCcs co3AaBaeMblii «KapMaH TpaH3aKUnuii», B KOTOPbIN HY>HO
[06aBUTb HEO6XOAMMbIE TPAH3aKLUMW, BbIBpPaB NMYHKT KOHTEKCTHOrO MeHI0 «[MOM0XNUTb B KapMaH»

N 3anosIHNB BCe Heo6XoaMMble NapaMeTpbl TpaH3aKUMKN Ha dopMe.

& Kapwan (= |[E /sl
Toproesd cuet KM Tun WHcrpyment  Lena Kenanyecteo

1 HF000XX Mokynka  JlumutnposadHas  5i-9.16 69 000 100

2 HF000XX Mpogaxa  PeiHouHas Si-9.16 65272 100

lMocne 3Toro gaHHble TpaH3akKuMnu HeobXxoaAnMO COXpaHUTb B .tri-dann, BbibpaB NyHKT
KOHTEKCTHOIO MeHto «CoXpaHUTb TpaH3akuum B tri-dann». MonyyaeM onncaHne co3gaHHbIX

TpaH3aKHMVI, rge CMMBOJIOM «;>» pa3Aaesi€Hbl NoNA TpaH3aKUnUn:

TRANS_ID=1 ; CLASSCODE=SPBFUT; ACTION=BBOnL 3asaBKMU; TOPTOBEIM

cueT=HF000XX; K/I=llokynka; Tun=JIuMurrpoBaHHiasa; Kinacc=SPBFUT; UHCcTpyMeHT=S1U6; 1eHa=69000; K

ommuyecTeo=100;YcnoBmue mcnosHeHMS=[lOCTaBUTbL B ouepensb; KoMmeHTapmii=;lepeHOCUTb

3asaBky=Her; JaTa sxcnupaumun=20160414;

TRANS ID=2;CLASSCODE=SPBFUT;ACTION=BeOoa 3aABKM; TOPTOBLIA
cueT=HF000XX; K/I=lIpomaxa; Tun=PeiHouHas; Kinacc=SPBFUT; UHcTpyMeHT=S1U6; leHa=65272; Kommuec

TB0=100;YcnoBue uCHONHEHMA=IIOCTABUTL B OUepens; KoMMeHTapuii=; IepeHOCUTb

3asaBky=Her; laTa sxcnupaumn=20160414;

Mpwm Bbirpyske .tri-¢panina ns PM QUIK Bbirpy»>xaroTca BCe NoNs TPaH3aKLUUKN, Kak

ob6sizaTesnbHble, TaK U Heobsa3aTenbHble, NPU 3TOM HeobsA3aTenbHbIEe NONNA
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NPUHMMAIOT 3HAUEHUSA No yMonyaHuio. NMpu dopMUpoBaHuM TpaH3akuum M3 Lua
CKpMNTa Heob6si3aTesibHbIE MOJIS MOXXHO He 3ajlaBaTb, B 3TOM CJ/ly4yae OHMU
aBTOMATUUECKU NPUHUMAIOT 3HAUYEHUSA MO YMOJTYHAHUIO.

MoNy4eHHYI0 CTPYKTYPY TpaH3aKLUMN 1N BO3MOXHbIE 3HAYEHNS ee NapaMeTPoB MOXHO
MCnonb3oBaTb B (GOPMUPOBAHUN TpaH3aKUMi U3 Lua ckpunTa:

transaction = {}

transaction|['TRANS ID'] = '400001'
transaction['CLASSCODE'] = 'SPBFUT'
transaction['ACTION'] = 'Beon sBasaBku'
transaction|['ToproBewi cuer'] = 'HF000XX'
transaction['K/II'] = 'llpomaxa'
transaction['Tun'] = 'JluMuTupoBaHHAS'
transaction|[ 'MlucTpymenT'] = 'SiU6’
transaction|['llera'] = '69000"
transaction|'KomuuecTtBo'] = '100'

result = sendTransaction (transaction)

if result ~= "" then
message (string. format ("TpaH3akuusa $s He Npouja [IPOBEPKY Ha CTOpoHe TepMmmHasma QUIK [$s]",
transaction.TRANS ID, result))
else
message (string. format ("TpaH3akuus %s oTnpasyeHa'",
transaction.TRANS ID))

end

®dyHkuma OnTransReply()

OyHkuma OnTransReply() npegocraBnsieT BO3MOXHOCTb MosydeHus nHpopmaumm o pesynbraTte
06paboTkn TpaH3akunm Ha ctopoHe cepsepa QUIK.

Bo Bcex npumMepax B kadectBe TRANS_ID Mbl yKa3biBanv 04HO U TO Xe 3HayeHue, 3To He
aBnsetcs ownbkon, Tak kak cepeep QUIK He TpebyeT YHMKanbHOCTU AaHHOro Noss, ero
YHWKaNbHOCTb A0J/IXXEH NogAepXunBaTh Nnosib3oBaTtesib. [laHHOe nosie npeaocTaB/isgeT BO3MOXHOCTb
OAHO3Ha4YHOro COMNocTaBs/IeHNsa NOAAHHOM NoNb30BaTeneM TpaH3akuMn 1 NONYYEHHOro C cepBepa
QUIK oTBeTa Ha TpaH3akuuto. Ecnm nonb3oBaTenb He NOAAEPXKMBAET YHUKANBHOCTb NOASA
TRANS_ID, oH TepsieT BO3MOXHOCTb KOPPEKTHOIO OnpeaeneHmnsl, no Kakom TpaH3aKumMn npuen
OTBET C cepBepa.

CobbiTe OnTransReply() cpabaTbiBaeT a4ns Bcex TpaH3akuuin ¢ nonem TRANS_ID, Takum
obpa3oM, pesynbTaTbl 06paboTKM TpaH3aKLUMiA, KOTopble 6blIM OTNpaBAeHbl C MOMOLLbHO
dyHkumoHana Trans2quik.dll, QPILE nnn gMHaMu4eckon 3arpy3km TpaH3akuum ns dannia Tak xe
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MoryT 6bITb NepexBayveHbl B ckpunTte Lua. [nsa TpaH3aKuuii, OTNpaB/ieHHbIX BPYYHYIO Yepes
rpadmueckmin nutepdernc PM QUIK, ¢pyHkums OnTransReply() He Bbi3biBaeTcs.

MNpuMep peanusauuy oTNpaBKU TpaH3aKuuii U3 Lua ckpunTta c noayvyeHmem nHdbopmaumm
0 pe3ysibTaTax UX BbINMOJHEHUS:

——OTIpaBKa TpaH3aKIVM Ha Ipondaxy IIO pHHOqHOﬁ LIeHe KaXIYyi CeKYHIOY

-=C MH@OpMMpOBaHMeM O pe3yJsibTaTe BHIIOJIHEHUA IaHHOM TPaH3aKUUNA

——onpemesyigeM CTPYKTypy IJjig TpaH3akuuy 'Beom sasBku' no kjaccy TOBR
NewOrder TQBR = {}

NewOrder TQBR['TRANS ID'] = "'
NewOrder TQBR['ACTION'] = 'Beonm 3adBku'
NewOrder TQBR['CLASSCODE'] = 'TQBR'
NewOrder TQBR|['Toprosemt cuer'] = ''
NewOrder TQBR[ 'llpmmeuanme'] = "'
NewOrder TQBR|[ 'VncTpyment'] = ''
NewOrder TQBR['K/Il'] = "'

NewOrder TQBR|['llena'] = "'
NewOrder TQBR[ 'JloTer'] = ''

NewOrder TQBR['Tun'] = ''

function OnInit (script path)

is_run = true

--IJid nommepxanms yHukanbHOCTM TRANS ID 3amaem IIEPBHM HOMEP TpaH3aKLUMM TEeKylUlMM BpPEMEHEeM
CUCTEMEL

TRANS ID = os.time ()

end

function OnTransReply (trans reply)
——MHQOPMMPYET O KaXIOM IIOJIydeHUM pesyJibTaTa o0paboTKM TpaH3aKLMi
message (string. format ("llonyyeH oTBeT Ha TpaH3akumwo $i. Craryc - %$i [%$s]",
trans reply.trans id,
trans reply.status,
trans reply.result msqg))

end

function OnStop ()
is_run = false
return 2000

end

function main ()
while is_run do
if isConnected() == 1 then
--3amaeM napaMeTps TPpaH3aKLUU

NewOrder TQBR['TRANS ID'] = tostring (TRANS_ID)
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NewOrder TQBR|['Toprosems cuer'] = 'LOI1-00XXXXXX'

NewOrder TQBR[ 'llpummeuanue'] = 'QX'
NewOrder TQBR|[ 'ViucTpymeHT'] = 'LKOH'
NewOrder TQOBR['K/Il'] = 'llpomaxa'
NewOrder TOBR|[ 'Ilena'] = '0'
NewOrder TQBR|['JioTe'] = '1'
NewOrder TQBR['Tun'] = 'PoHOuUHaA'

local result = sendTransaction (NewOrder TQBR)

if result ~= "" then
message (string. format ("TpaH3akuusa $s He Npouljla NPOBEPKY Ha CTOpoHe TepMmHasma QUIK
[$s]", NewOrder TQOBR.TRANS ID, result))
else
message (string. format ("TpaH3akuusa %s oTnpasyeHa'",
NewOrder TQBR.TRANS_ ID))

end

--yBesmuyBaem TRANS ID
TRANS_ID = TRANS_ID + 1
end
sleep (1000)
end

end

B naHHOM npuMmepe Mcnonb3oBasiacb Tak Ha3blBaeMasi aCMHXPOHHAs OTNpaBKa TpaH3akumin, koraa
nocne oTrnpaBKu TpaH3aKkUMM CKPUNT He XAeT pe3ynbTaTa ee 06paboTku, a npogomkaeT
BbINOJSIHEHME cnefyowmnx cueHapues. Npn a3ToM B 0CHOBHOM noToke PM QUIK npu npuxoae
pe3ynbtaTta o6paboTku TpaH3akumun 1 Bbizose dyHKUMM OnTransReply() ckpunTt oTnpasnseT
coobuieHne co CTaTycoOM TpaH3aKUMKM U TEKCTOBbLIM OTBETOM TOProBon cuctembl nnu cepsepa QUIK.
MonHoe onucaHmne Bcex Nnosen pesynbTaTa TpaH3akumu npu ebizoBe dyHKUMKM OnTransReply() v
BO3MOXHble BapuaHTbl CTaTyCoOB NMpuBeaeHbl B pa3gene 4.24 «TpaH3akumMn» PykoBoAcCTBa
nonb3oBaTens WHTepnpeTaTopa a3blka Lua. Bce pe3ynbTtatel 06paboTkun TpaH3akunii, KoTopble
oTNpaBAsNMCb U3 ckpunTa Lua, AocTynHbl B «Tabnuue TpaH3akumin» PM QUIK (meHio «Co3aaTtb
OKHO / Bce T1nbl OKOH...»).

PaccMoTpuM npumep peanusaunm aaropmtMa CUHXpPOHHOW OTNpaBKM TpaH3aKUMiA, Korga cKpunTt
nocne Kaxzaowm oTrnpaBKu TpaH3aKLMKM OXMAAET pe3ynbTaT ee BbINOJIHEHUS] B TeYeHne HEKOTOpOro
TaliMayTa, 1 nocne 3Toro npogosmkaeT cBoto paboTy, nMbo nocne paspoiBa cBasn PM QUIK

C cepBepoM:

——peanmsauusa aJI'OPMTMa CHMHXPOHHOM OTNPAaBKM TPaH3aKLMN

NewOrder TQBR = {}
NewOrder TQBR['TRANS ID'] = "'
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NewOrder TQBR['ACTION'] = 'Beonm 3aaBKu'
NewOrder TQBR['CLASSCODE'] = 'TQBR'
NewOrder TQBR|['Toprosemt cuer'] = ''
NewOrder TQBR| 'llpymeuanue'] = ''
NewOrder TQBR[ 'VucTpyment'] = ''
NewOrder TQBR['K/I'] = "'
NewOrder TOBR|[ 'llena'] = "'

NewOrder TQBR|['JloTe'] = "'

NewOrder TOBR['Tun'] = "'

function OnInit (script path)
is_run = true
TRANS ID = os.time ()
—-—o0BaBJIgeM IJioOaJsibHYyH Lua Tabauuy,
—-—KOTOpasa OynoeT XpaHuUTb MHOopMauuio 00 o0BpaboTke KaXIoy TpaH3aKLUM
TRANSACTION COMPLETED = {}

end

function OnTransReply (trans reply)
if trans reply.trans_id == TRANS ID then
message (string. format ("IllonydyeH oTBeT Ha TpaH3akumo $i. Cratyc - %i [%
trans reply.trans_ id,
trans reply.status,
trans reply.result msg))

end

if trans reply.status >=2 then
-—ecyiy CTaTyC TpaH3akuuu 2 uim OoJblle cuMTaeM TpaH3aKLuio o0paboTaHHOM
——1 COXPaHAEeM pesyJbTaT ee 00paboTku
TRANSACTION_COMPLETED [trans reply.trans_id] = trans reply

end

end

function OnStop ()
is_run = false
return 2000

end

function main ()

while is run do

if isConnected() == 1 then
NewOrder TQBR['TRANS ID'] = tostring (TRANS_ ID)
NewOrder TQBR|['Toprosent cuer'] = 'LOI1-00XXXXXX'
NewOrder TQBR[ 'lipuMeuanue'] = 'QX'
NewOrder TQBR|[ 'VucTpymenT'] = 'LKOH'
NewOrder TQBR['K/II'] = 'Illpomaxa'
NewOrder TQBR|['llena'] = '0'
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NewOrder TQBR|['JloTe'] = '1'

NewOrder TQBR['Tun'] = 'PuHOuUHaA'
local is completed = sendTransactionSync (NewOrder TQBR)

TRANS_ID = TRANS_ID + 1
end
sleep (500)
end

end

function sendTransactionSync (transaction)

local result = sendTransaction (transaction)

if result ~= "" then
message (string. format ("TpaH3akuusa %S He Npoumja NIPOBEPKY Ha CTOpoHe TepMmHasma QUIK
[$s]", NewOrder TQOBR.TRANS ID, result))
else
message (string. format ("TpaH3akuusa %s oTnpasieHa'",

NewOrder TQBR.TRANS_ 1ID))

--BpeMs (CeK) OXyOaHus OTBEeTa Ha TpPaH3aKLMO
local timeOut = 30
—--3aloMMHaeM BpeMs CTapTa OXMIAHMS OTBETa Ha TpaH3aKILIMUo

local timeStart = os.time ()

——IIOKa TeKyllee BpeMs MeHblle BPEMEHM CTapTa + BpeMsa OXMIAHUSA
——}) YCTaHOBJIEHO coOeIMHeHMe C cepBepoM QUIK xmem pes3yjbTaTa o00paboOTKM TpaH3aKLUUM
while os.time () < timeStart + timeOut and isConnected() == 1 do
--mpoBepsAeM, €CTb JM 3anucb B Tabiuie TRANSACTION COMPLETED c HOMEpOM Haumen
TpaH3aKLUUM
if TRANSACTION_ COMPLETED [ tonumber (NewOrder TQBR.TRANS_ ID)] then
return true

end

——€eCJIM BpeMA OXMIaHMA BHIWJIO, M OTBET CO CTaTyCOM 2 unm OoJblle He IIOJIYy4YeH,

—--TO coofmaeM 06 3ToM M BO3BpamaeM false

if os.time () >= timeStart + timeOut then
message (string. format ("PesynbTaT 00pabOoTKM TpPaH3aKLUMUMU %S He IOJiydeH C cepBepa QUIK

3a TaviMayT", NewOrder TQBR.TRANS 1ID))

return false

end

end
end

end
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B naHHOM npumepe BHYTpu dyHKUMKN obpaTHoro BbizoBa OnTransReply(), kpome
MHPOPMUPOBAHUSA O CTaTyce 06paboTkm TpaH3akuun, Mbl B rnobanbHyto Lua Tabnuuy
TRANSACTION_COMPLETED po6asnsieM 3anncu C HOMepaMu TpaH3akKuuii n nHpopmMaumnen
0 pe3ynbTaTe nx obpaboTtkn, a BHyTpu Hawen pyHkumm sendTransactionSync() nocne
OTNpaBKM TPaH3aKUMM Xaem, Kkorga B 3Ton rnobanbHon Tabaumue nosaBUTCS 3anmcb C HOMEPOM
OTNpaB/ieHHOM TpaH3akumu. B gaHHOM npuMmepe TpaH3akumsa 6yaeTt cuntaTbcss 06paboTaHHON,
ecnu ee cratyc 6onbwe NMbo paBeH «2», Tak Kak cTtaTtycbl «0 — TpaH3aKLUMs OTNpaB/ieHa
cepBepy» U «1 — TpaH3akuus nonydeHa Ha cepeep QUIK OT knmeHTa» He ABAAKTCH
OKOHYaTesNbHbIMK CTaTycaMu 06paboTKnM TpaH3aKUUK.
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5. Ucnonb3oBaHune pyHkumm PrintDbgStr()
Ha NMpakKTukKe

Ons BbiBOAA 0TNaAouHoOM nHdopMmaunm paboTel ckpunTa Lua nnarnH QLua npepocTtasnset
dyHkuuio PrintDbgStr(). B ocHoBe dyHkuun PrintDbgStr() nexut BbizoB WinAPI dyHKumK
OutputDebugString(), onncaHne KOTOpo MOXHO MOCMOTPETbL Ha canTe

(MSDN). Mpwu Bbi3oBe dyHKUMK OutputDebugString() BbinosHAETCS NOUCK
3aperucTpmMpoBaHHOM B CUMCTEME «MPOrpamMMbi-SIOBYLLIKN» OTNAA0UYHbIX coobueHnin. Ecnn Takas
nporpamma HangeHa, en oTnpasnsieTca coobleHne, n ganbHenwas obpaboTka AaHHOIO
coobueHns 3aBUCUT OT PYHKLMOHANA «NporpamMMbl-NoBYLWKKN». ECnnM «nporpaMmma-noByLUKa» He
HanaeHa, To BbizoB OutputDebugString() Hu4ero He genaert. MNMpenMyLLecTBO AaHHOW MYHKLUN
B TOM, YTO €C/IN «Nporpamma-soByLLKa» B CUCTEME He HaldeHa, TO BpeMs BbINMOSIHEHUS AaHHOM
GdYHKUMN MUHUMANbHO M MPaKTUYECKN He 3ajepkmBaeT paboTy nporpaMmbl. 3TO NO3BOASET
OCTaBNATb BbIBOA OTNAaA0YHOM MHMOpMaUNK Aaxe B rOTOBOW Nporpamme.

PaccmoTpuM npuMmepbl ncnonb3osaHnsa dyHkumu PrintDbgStr() B Lua ckpuntax. B cneaytowem
npuMepe Lua ckpunT Kaxable 5 cekyHA oTnpasnasieT «nporpaMMme-noByLIKe» oTlagouyHoe
coobuieHne B BUAE TEKYLLEN AATbl U BPEMEHMU:

is_run = true

function OnStop ()
is_run = false

end

function main ()
while is run do
PrintDbgStr ("QLua: " .. os.date())
sleep (5000)
end

end

JaHHble coobLeHns HUrge He COXPaHSTCa U Ans Toro, 4tobbl UX YBUAETb, HEOH6X0AMMO UMETb
AOCTYN K «nporpaMmMme-noByLwkKe». MHorve nonynsipHole oTNag4YnKmn nMetoT MYHKLMOHanN
nepexeaTa Takux OT/1aA404HbIX coobLeHnin. Jnsa AeMOoHCTpaumu Mbl UCNOAb3yeM HecnaTHyto
yTMnuTy ot Microsoft -

3anyctme ytunnty DebugView n npuBegeHHbIl Bbilwe kog ckpunta Lua B PM QUIK, Mbl yBngnm
OTNnagoYHble coobuweHns, otnpaensembolie pyHkumen PrintDbgStr():
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https://msdn.microsoft.com/ru-ru/library/windows/desktop/aa363362%28v=vs.85%29.aspx
https://msdn.microsoft.com/ru-ru/library/windows/desktop/aa363362%28v=vs.85%29.aspx
https://technet.microsoft.com/ru-ru/sysinternals/debugview.aspx

& DebugView on \\PC (local) - ] X

File Edit Capture Options Computer Help

EWdd | ) E- R BB 97 | @
E Time Debug Print

8 0.87521386 [472] QLua: 04/26/16 10:51:20
10 5.8B360071 [472] QLua: 04/26/16 10:51:25
11 10.89935589 [472] QLua: 04/26/16 10:51:30
1z 15.81522121 [472] QLua: 04/26/16 10:51:35
i3 20.93064499 [472] QLua: 04/26/16 10:51:40
14 25.945089043 [472] QLua: 04/26/16 10:51:45
15 30.96188066 [472] QLua: 04/26/16 10:51:50
16 35.87740936 [472] QLua: 04/26/16 10:51:55
17 40.99300385 [472] QLua: 04/26/16 10:52:00
i8 46.00864410 [472] QLua: 04/26/16 10: 105
13 51.16510010 [472] QLua: 04/26/16 10:52:10
20 56.03%60037 [472] QLua: 04/26/16 10:52:15
118 17%2.15136719 [472] QLua: 04/26/16 11:21:11
120 1797.16296387 [472] QLua: 04/26/16 11:21:16
121 1802.17848680 [472] QLua: 04/26/16 11:21:21
122 1807.19409180 [472] QLua: 04/26/16 11:21:26
123 1812.20971680 [472] QLua: 04/26/16 11:21:31
124 1817.22497558 [472] QLua: 04/26/16 11:21:36

126 1822.24035645 [472] QLua: 04/26/16 11:21:41

< >

dyHKUMOHaN AaHHOW MporpaMMbl AOBOJIbHO LWMPOK M NOAPOBHO onucaH B NpuiaraeMon cripaBke
K nporpamMe. OTMETMM cneaymoLllee: 459 Toro, 4Tobbl 0To6paXanmcb TOIbBKO HEO6X0AMMbIE HaM
coobuieHuns, HeobxoamMo aob6aBnTb GUNBLTP, KOTOPLIM ByaeT oTobpaxaTb TONbKO Te CoobLeHuns,
KOTOpble coaepXaT UM He COAEPXaH yKa3aHHY MOACTPOKY:

DebugView Filter >

Erter multiple fiter match strings separated by the °" character.
*'is @ wildcard.

Include: |OLua w | Beset

Exclude: | w | Cancel

Highlight: Fiter 1 /|
Bl

Ecnn ncnonesyetcsa Heckonbko PM QUIK, 1 B KaxA0M U3 HMX 3anyuweH ckpunT Lua, B KOTOPOM
ncnonbsyetcsa pyHkuns PrintDbgStr(), To noHaTb, n3 kakoro PM nony4deHo oTnago4vyHoe
coobuieHne, MOXHO Mo naeHTUdMKATOPY NpoLecca, KOTOPbI yKa3blBaeTCs B KBaApaTHbIX cKobkax
nepea KaxablM coobueHneM. Y3HaTb naeHTUdmKaTop npouecca ansa 3anywenHoro PM QUIK
MOXXHO B [lucnetyepe 3agay Windows.

PaccMoTpuM npuMep pelueHust 3agavyn KOHTPONS akTMBHOCTM Lua ckpunTta U MHGOPMUPOBaHMUS
Nonb30BaTesNsA No NoYTe, eCIN CKPUNT NepecTasn nogaBaTbh MPU3HAKM aKTUBHOCTU. [na peweHuns
AaHHOM 3agaun Mbl 6yaem ncnonb3oBaTb pyHkunoHan WIinAPI ¢ peannsaumein cobcTBeHHOM
«MNpPOrpamMMbI-NIOBYLLKN>» Ha MHTEPNPEeTUpyeMOM s3blke nporpammmpoBaHms Python 2.7. Huxe
npueeaeH NucTuHr ckpmunta QLuaController.py:

import mmap
import struct
import win32event
import time
import smtplib

import sys
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def QLuaControllerStart (Filter =

buffer ready = win32event.CreateEvent (None, O,

data ready = win32event.CreateEvent (None, 0, O,

_buffer = mmap.mmap (0, 4096, "I ", mmap.ACCESS WRITE)

timeStart = time.time ()

while time.time () < timeStart + int (TimeOut) :

win32event.SetEvent (buffer ready)

if win32event.WaitForSingleObject (data ready, 1) == win32event.WAIT OBJECT O:
_buffer.seek (0)

process_id, = struct.unpack("L"”, buffer.read(4))

data = buffer.read(4092)

if "\0" in data:

strl = data[:data.index("\0")]

else:

strl = data

if strl.find(Filter) >= O0:

ticks = time.localtime ()

TR G e D)

print "Pid $%d [$%02d:%02d: %0

>s'" % (process_id,
ticks.tm hour,
ticks.tm min,

ticks.tm sec,

strl)
timeStart = time.time ()
if time.time() >= timeStart + int (TimeOut) :
SendMail ("Sc non active % Filter)
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def SendMail (MsgText) :

fromaddr =

toaddr =

subj =

msg_ txt = + MsgText +

msg = % ( fromaddr,
toaddr,
subj,
msg_ txt)

username =

password =

server = smtplib.SMTP ( )

server.starttls ()

server.login (username, password)

server.sendmail (fromaddr, toaddr, msg)

print % toaddr

server.quit ()

if len(sys.argv) ==
QLuaControllerStart ()

elif len(sys.argv) ==
QLuaControllerStart (sys.argv[1l])

elif len(sys.argv) ==

QLuaControllerStart (sys.argv[l], int(sys.argv[2]))

BbllweonncaHHbIn NpuMep peanm3aumnm «MnporpaMMbl-0BYLLKM» OTNaA0uYHbIX COOOLLEHMN
BbINMOMHSET BbIBOA MOJSTyYEHHbIX OTNa404YHbIX COOBLEHNA B KOHCOMb M OTNpaB/seT Ha
npeponpeaeneHHolt agpec coobuieHne, ecnm oT ckpunTa Lua B TedeHne 3a4aHHOro TanmayTa
He 6blN10 HOBbIX COObLLEHN.

MpumMepsbl 3anycka daina u3 KoMaHaHOM CcTpoku (ans paboTbl ckpunta Heobxoamm
YCTaHOBJIEHHbIN MHTepnpeTaTop Python 2.7 v Bbiwe):
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1. 3anyck co 3HayeHusMn dunbTpa M TanMayTa no ymondaHuto (punbtp — «QLua», TanmayT - 60
CeKyHA) Ana KoHTpons Lua ckpunTa:

is_run = true

function OnStop ()
is_run = false

end

function main ()
while is_run do
PrintDbgStr ("QLua: " .. os.date())
sleep (5000)
end

end

D:\QUIK>QLuaController.py

Pid 5168 [12:45:10]: QLua: 04/29/16 12:45:10
Pid 5168 [12:45:15]: QLua: 04/29/16 12:45:15
Pid 5168 [12:45:20]: QLua: 04/29/16 12:45:20
Pid 5168 [12:45:25]: QLua: 04/29/16 12:45:25
Pid 5168 [12:45:30]: QLua: 04/29/16 12:45:30
Pid 5168 [12:45:35]: QLua: 04/29/16 12:45:35

Message send to Administrator <administrator@test.com>

2. 3anyck co 3HayeHueM bunbTpa «MyQLuaScript» n TanMayToM No yMONYaHUIO AN KOHTPOSS
Lua ckpunTa:

is_run = true

function OnStop ()
is_run = false

end

function main ()
while is_run do
PrintDbgStr ("MyQLuaScript: " .. os.date())
sleep (5000)
end

end

D:\QUIK>QLuaController.py MyQLuaScript
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Pid 5168 [12:55:10]: MyQLuaScript: 04/29/16 12:55:10
Pid 5168 [12:55:15]: MyQLuaScript: 04/29/16 12:55:15
Pid 5168 [12:55:20]: MyQLuaScript: 04/29/16 12:55:20
Pid 5168 [12:55:25]: MyQLuaScript: 04/29/16 12:55:25
Pid 5168 [12:55:30]: MyQLuaScript: 04/29/16 12:55:30
Pid 5168 [12:55:35]: MyQLuaScript: 04/29/16 12:55:35

Message send to Administrator <administrator@test.com>

3. 3anyck co 3HayeHuneM dunbTpa «MyQLuaScript» n Talimaytom 10 cekyHA Ansa KOHTpons Lua
ckpunTa:

is_run = true

function OnStop ()
is_run = false

end

function main ()
while is_run do
PrintDbgStr ("MyQLuaScript: " .. os.date())
sleep (1000)
end

end

D:\QUIK>QLuaController.py MyQLuaScript 10

Pid 5168 [13:05:10]: MyQLuaScript: 04/29/16 13:05:10
Pid 5168 [13:05:11]: MyQLuaScript: 04/29/16 13:05:11
Pid 5168 [13:05:12]: MyQLuaScript: 04/29/16 13:05:12
Pid 5168 [13:05:13]: MyQLuaScript: 04/29/16 13:05:13
Pid 5168 [13:05:14]: MyQLuaScript: 04/29/16 13:05:14
Pid 5168 [13:05:15]: MyQLuaScript: 04/29/16 13:05:15

Message send to Administrator <administrator@test.com>

UcnonbsoBaHue Lua B Pabouem mecte QUIK 46



