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TepMUHbI U COKpalLLleHUs

Mnarud QLua - MHTepnpeTaTtop A3blka Lua, peasvsoBaHHbIM B PaboueM Mecte QUIK, paboTy KoToporo
obecneymBaeT 6u6MoTEKA qlua.dll.

CkpunT Lua - dain ¢ pacwmpermem .lua uam .luac (CKOMNUAMPOBaHHbIM B 6aMT-Koa cKpmnT Lua)
cojeprKallmi CLLeHapMM, HanMcaHHbIe C MOMOLLbIO A3blKa MporpaMMMpoBaHMaA Lua, MHTepnpeTupyemble
nnarMHom QLua.

PM QUIK - Pa6ouyee mecto QUIK.

1. Bo3MOXHbIe noaxoAbl HaNMMCaHuUA
ckpunTtoB Lua ana nnarvHa QLua
B Pabouem mecte QUIK

MnarnH QLua o6pabatbiBaeT ckpunTtbl Lua B KogmMpoke ASCII. Ana KOppeKTHOro 0TOGpaXKeHMA KUpUIIMLbI B
PM QUIK pekomeHayeTcs kogupoBka Windows-1251 (Cp1251).

3anyck ckpunTa Lua BbinonHsaeTca B guanore «JoctynHble ckpuntbl» PM QUIK (MeHto CepBuchl / Lua
CKpuNTbL...). Ans 3anycka fo6aBbTe HEOBXOAUMbIM CKPUNT M HAXKMMUTE Ha KHOMKY «3anycTuTb». 3anycK
CKpMNTa BCErja HauMHaeTcs ¢ 06paboTKU Tesla CKpUNTa BHE KaKMX-M60 YHKUMM, 0603Ha4YMM ero <BODY>.
MoxKHO BblAeNUTb TpM NoAxoAa Npu co3gaHmn Lua ckpunTa:

1. BcA Heo6xoammas sormka onucbiBaeTcs B o61actm <BODY>. B 3ToM ciiyyae cueHapuu, onucaHHbIE B
TeNle CKpUNTa BHE KaKMUX-IM60 (YHKLMM, NOCe 3amnycKa BbIMOJHAKTCA TO/IbKO OAMH pas, M CKpUMT
nepexoamT B cocTosiHMe «OCTaHOBIEH». JaHHbIM Noaxo4 NpuMeHMM aaa Lua CKpMnToB, Liesbilo KOTOPbIX
ABJIAETCA Pa30Bbli NOACYET HEOGXOAUMBIX AaHHbIX. CKPUMTbI C TaKOM CTPYKTYPOM BbIMOJIHAIOTCSA B
ocHoBHOM noToke PM QUIK, TakMm 06pa3omM, HEOGX0AMMO MMETb B BMAY, YTO BPeEMSA paboTbl CLEHapMEB B
CKpUMTax AaHHOro TMna AOJIXKHO ObiTb CPaBHUTE/IbHO HEGOJIbLIMM, @ TaKXKe HE PEKOMEHAYEeTCA
ucnosb3oBaHMe PyHKUmMM sleep(), MHave ByayT 3aMeTHbI «NoaBucaHuA» B pabote PM QUIK.

Cxema BbInosHeHMs Lua ckpunTa ¢ JaHHbIM NOAXOA0M:

OcHoO6HOl MTOMOK
mepmuHana QUIK

Haxamue kHonku «3anycmumb»
lMepexod ckpunma e cocmosiHue

«OcmaHosneH» nocre
8bIMOMHEHUS 8Cex CUeHapues
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Mpumep Lua ckpunTa, BbIBOAALLErO COOBLLEHME C KONMYECTBOM CLENOK:
NumberOfTrades.lua

——-BrIBOL COOGMGHMH C KOJIMYeCTBOM CIOeJIOK

--<BODY

number of trades = getNumberOf ("trades")

message ("OCmee kojmuecTBO cpaejyiok: " .. number of trades)

--BODY>

2. BcAa Heo6xoaMMas JIorMKa onucbiBaeTca B YHKLUMM C NnpegonpeaeneHHbIM MMeHem main(). B atom
CJ/ly4ae nocse 3anycka CKpunTa nepBoHayasibHO BbINOJHAITCA CUEeHapuu, onucaHHble B <BODY>, ecan oHM
npucyTCTBYIOT. [lasiee B 0TAE€/IbHOM MOTOKE BbINOAHAETCA PYHKUMA main().

CxeMa BbInosiHEHUA Lua cKpMnTa € AaHHBIM NMOAXOL0M:

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 Bpemsa BbinosiHeHUA dYHKUMKM main() Lua cKpmnT He melaeT paboTe 0CHOBHOro hyHKUMOHana PM
QUIK, TakuMm 06pa3oM, BHYTpM GyHKLMM main() ucnosb3oBaHune dpyHKUMM sleep() He NpMBOAMT K
«noasucaHmio» PM QUIK 1 no3sonseT nepuoamyeckm NpMoCTaHaBAMBATb CKPMNT M BO30GHOBASATL €ro
paboTy Yepe3 HEKOTOPbIM NPOMEKYTOK BpeMEHU. CKpMNT cuMTaeTcs paboTalolmm, NoKa paboTaeTt
dyHKuMa main(). MNpu 3aBepLieHun paboTbl GYHKUMKM main() CKPUNT NEPEXOAMT B COCTOSIHUE
«QOcTtaHoBsieH>. [pU NpUHYAUTENIBHOM OCTAHOBKE CKPMMTa HayKaTMEM KHOMKM «OCTaHOBUTb>» eMy AaeTcs 5
CEeKyHJ Ha 3aBepLueHne paboThl.

Mpu NpMHYyAUTENbHON OCTAaHOBKE CKPUINTA BO3MOXXHA NOTEPA CUCTEMHbIX
pecypcoB, Tak kak (pyHKLMA main() 3aBepLwaeTca NPpUHYAUTEJIbHO.

Mpumep Lua cKpunTa, BbIBOAALLEr0 COOBLLEHUE C KOIMYECTBOM CAE/OK Kaxable 60 cekyHa:
NumberOfTradesEvery60Sec.lua

——-BEIBOI COOOWEHMS C KOJIMUECTBOM CIEJIOK uepes KaxXIble 60 cexyHI

——IPVM HaJudMyM IIOOKJINUEHMA K CepBepy
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--<BODY
message ("<BODY>", 2)
message ("Ckpunt 3anymeH.")

--BODY>

function main ()
message ("Yxe main ()", 2)
while isConnected() == 1 do
number of trades = getNumberOf ("trades")
message ("Obmee xojmuecTBO cpejyiok: " .. number of trades)
sleep (60000)
end

end

--<BODY
message ("3mece Toxe <BODY>", 2)

--BODY>

3. CobbiTuiHaA Mogensb. MNpu BbiIGope AaHHOMO NoAXoAa NPeAoCTaBAAETCA rMbKaa cpeaa BbiMoJHEHMS
No/sb30BaTeNbCKMUX cLieHapueB BHYTpU QUIK, no3sonstowas MrHOBEHHO MOAyYaTb MHTEpPECYyoLmMe CobbITHA
oT PM QUIK, npom3BoAs HYKHYH 06paboTKy 3TMX COBbITMIM. AN 06paboTKM TOro MM MHOFO COBbLITHA
Heo6Xx0AMMO B CKpMNTE NponMcatb YHKLUMIO C MpejonpeAeneHHbIM Ha3BaHeM. OnmcaHue AaHHbIX
yHKUMM NprBegeHo B pasgene 2.2 «OyHKLuMKM 06paTHOro Bbi3oBa» PyKoBoACTBa NoJsib30BaTe s
MHTepnpeTaTopa fA3blka Lua. CKpMNT Lua MOXKeT coZepiKaTb HECKOIbKO (PYHKLUMIM C NpeAonpeaeeHHbIMM
Ha3BaHMAMM, ABAAOWMMKCA 06paBGOTUMKAMM COBLITUIM, TaKMX KaK HOBas cAesika, HoBas 06e3/iMyeHHasn
cAesnka, USMeHeHUe KOTUPOBOK U T.4.

Cxema BbINosiHeHUA Lua ckpunTa € AaHHbIM NOAXOLOM:
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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 1 B npeablaywer cTpyKType ckpmnTa Lua, nocsie ero 3anycka nepBoHa4a/ibHO BbINOJHATCS
cueHapuu, onmcaHHble B <BODY>, ecnm oHM npucyTcTBytoT. [anee npomMcxoauT Bbi30B 06paboTymKa C
umeHeM Onlnit(), ecan oH npucyTcTByeT. B 06paboTumke Onlnit() nosb3oBaTesib MMEET BO3MOXKHOCTb
MHMLMAIN3UMPOBATb BCE HEOOXOAMMbIE NEPEMEHHbIE M BUOIMOTEKM Nepes 3anyCcKom OTAE/IbHOrO NOTOKa.
Mocne 3aBepweHua pyHKumMM Oninit() npoucxoamnt cosgaHme otaenbHoro notoka PM QUIK, v B aTom
NMOTOKE HAYMHAET BbINOJIHEHUE (PYHKUMA main(), KoTopada 0b6a3aTe/IbHO AO/IKHA NPMCYTCTBOBAThH B
ckpunte. CKpMNT cuMTaeTca paboTarLlmm, Noka padoTtaeT dhyHKUuMa main(). Mpu 3aBepLueHUn paboThbl
dyHKUMKM main() CKpMNT nepexoamT B COCTosAHUE «OCTaHOBEH>.

Bce dyHKUMM 06paboTKM COBLITMI, B OT/IMYME OT (DYHKLUMM main(), BbINOJHAKTCA B paMKax OCHOBHOMO
notoka PM QUIK, no3ToMy nosib3oBaTesito HE06X0AUMO ONTUMM3MPOBATb BPEMSA MCMOJIHEHUA TaKMX
(byHKUMI, 4TOGbI BpeMs UX paboTbl 6b/10 CPAaBHMUTEIbHO HEGObILMM, MHAYe ByayT 3aMeTHbI
«noaBucaHMa» B pabote PM QUIK.

MNpumMep CTpyKTYpbl cKpunTa Lua:
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—--MMUHMMaJlbHas CTPYKTypa CKPUIITa NP MCIOJIb30BaHUM COOBITUMHOM MOOEJN

is_run = true

function OnStop ()
is_run = false

end

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

end

B BbiWeonMcaHHOM NpUMepe Mbl 06BABASAEM I106aJIbHYI0 NEPEMEHHYIO JIOTMYECKOro TMMa is_run, KoTopas
MMeeT 3HayeHue true 4o MOMEeHTa HaxaTuA KHOMKM «OCTaHOBWUTL>» B Auanore «/JlocTynHble CKpMnTbl» PM
QUIK. B ¢pyHKLMM main() BbINOJHAETCA LMK, KOTOPLIM Yepes Kaxable 100 MUAIMCEKYHA NpoBepseT
COCTOsIHME NepeMeHHoM is_run. Ecnu nepemeHHas umeeT 3HadeHume false, LMK 3aBepliaeTca U,
COOTBETCTBEHHO, 3aBepLuaeT paboTy PyHKUMA main(), 4TO NPMBOAUT K Nepexoay CKpUMTa B COCTOAHME
«OcTaHoB/IeH». 3agepKa B 100 MUNAUCEKYHA BHYTPM UMKNa dDYHKUMM main() npuBegeHa Anda npumepa,
€€ 3HauYeHWe MOXKHO YBEJIMUMUTb UJIN CHU3WUTb NPU HEO6XOANMOCTU. Ecnn ybpaTh Bbi3oB dyHKUMM sleep()
BHYTPM UMKNA, TO CKpUNT ByAeT 3arpyxatb Ha 100% ogHO 13 agep npoueccopa, YTo MO3BOJMT YBEJIMUYKUTD
CKOpOCTb 06pabOoTKM CLEHapUeB BHYTPU UMKIA, HO NPMBEAET K 60/1e€ MHTEHCMBHOMY MCMOJ/Ib30BaHMIO
pecypcoB KommnbloTepa.

I'IpM OCTaHOBKEe CKpuUNTa Ha*KaTUeEM KHOMKH «OCTaHOBUTb» €My daeTcAa 5 CeKyH/ Ha 3aBeplieHune pa60TbI.

Mpu NnpMHyAUTENbHOW OCTAaHOBKE CKPUNTa BO3MOX>XKHa NOTEPSA CUCTEMHbIX
pecypcoB, Tak kak (pyHKLMA main() 3aBepLlaeTcs NPpUHYAUTESIbHO.

TaKKe Heob6X0ANMMO MMETb B BMAY, Y4TO YHKUMA OnStop() BbINONHAETCA B 0CHOBHOM noToke PM QUIK, u,
TaK Kak B MOMEHT OXMWAaHMSA 3aBepLUeHMA cKpunTa (5 CEKYHA) OH 3aHMMAaeT OocHOBHOM MoTok PM QUIK, To
Apyrme o6paboTYMKM CObbITUM YKe He Bbi3blBaloTcs, a caMo PM QUIK moxeT HekoTopoe Bpems
HaXoAMTbCA B «MOABMCLIEM» COCTOAHMU. [IpM HEOBXOAMMOCTM M3MEHMTb TalMMayT, OTBEAEHHbIN CKPUNTY
Ha 3aBepLueHne paboTbl, B 06paboTumke OnStop() yKaxkute HOBOe 3HaYeHME B MUJIIMCEKYHAAX,
BO3BpallaeMoe AaHHOM byHKLMEN.

Mpumep Lua ckpunTa, BbIBOAALLErO COOOLLEHME C KOIMHECTBOM CAE/OK MPU KaXKA0M

noJly4yeHnn/ USMEHEHNN CAENKM:

NumberOfTradesOnCallbacks.lua

—-BeIBOII COOOUEHUS C KOJIMUECTBOM CIOEJIOK IIpr KaXIoOM HOJ’Iy‘{eHMM/MBMeHeHMM CIOeJIOK
—--<BODY

message ("Cxpunr 3zanymeH.'")

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

end

function OnTrade (trade)
message (string. format ("Obpaborka cmenky N%1i no MHCTPyMeHTY $s [%s]",
table of trades[1].trade num,
table of trades([1].sec_code,
table of trades[1].class_code))
number of trades = getNumberOf ("trades")
message ("OCmee kosmuecTBO cpaejyiok: " .. 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 ("3mece Toxe <BODY>", 2)

--BODY>
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2. Bzanmopeuncreme notokoB Lua ckpunra

Mpu MCNoNb30BaHMM COBLITUMHOM MOZENM Lua CKPUNT BbIMNOJIHAETCA B ABYX MOTOKax: (PyHKLUUKM 06paTHOro
BbI30Ba BbIMOJIHAIOTCA B OCHOBHOM MoToke PM QUIK, a dyHKLMA main() B gonosHMTenbHOM noToke PM QUIK
(noapo6Hee cMm. . 1). Mpu 3ToM Ans NpeAoTBpaLleHus «nogsucaHuit> PM QUIK Heo6xoauMMO KaknM-1nM60
06pa3oM ONTUMM3UPOBATL CLEEHAPMM, ONMMUCAHHbIE B PYHKLMAX 06paTHOro Bbi3oBa. OAHUM M3 CNOCOGOB TaKkoM
ONTUMM3ALUK ABNSETCA NEPEHOC JIOTMKM 06PABOTKM NOJTyYEHHBIX CUrHANOB B pyHKUMI0 main(). JaHHbIM
noAxoJ CBOAMUT KOJIMYECTBO cLeHapueB B (DYHKLMW 06paTHOro Bbi30Ba 10 OJJHOr0, @ MMEHHO J06aBAeHUE B
rno6anbHyto Lua Tabauuy (ovepesb) 3anmcu o0 Tom, YTO PyHKUMA cpaboTana M BepHyaa onpeaenéHHble
3HauyeHusa. TakMM 06pa3oM, Mbl MoslyyaemM ovepeb Co6bITUIM, KOTOpble HE06X0AMMO 06paboTaTh B APYrom
noToKe.

Mpumep peanmsaumm ovepean FIFO («nepBbim NpUWEN — nepBbiM yWwén») ana o6paboTkM cpabaTbiBaHMA
yHKUMIM 06paTHOrO Bbi30Ba B (hyHKLMM main():

--Obpaborka coburuyt PM QUIK B dyHKLUMM 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

function main ()

while is_run do
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if #MAIN QUEUE > 0 then
ProcessingCallbakc (MAIN QUEUE[1])
table.sremove (MAIN QUEUE, 1)
message ("Pasmep ouepemu " .. tostring (#MAIN QUEUE))
end
end

end

function ProcessingCallbakc (value)
message (string. format ("Obpaborka cobeirua %s Hauara", value.callback))
sleep (3000) --sMyIauUMa OPONOJIXMTEJIBHOT'O aJITOpUTMa O0paboTKM COOBITUS
message (string. format ("Obpaborka cobeirua %s 3aBepmena'", value.callback))

end

B gaHHOM npuMepe MCNoNb3yTCA NOTOKo6e3onacHble PyHKUMM paboThl ¢ Tabauuamu Lua sinsert()

U sremove(), KoTopble NpegocTasaseT naarvH QLua. dopmMaT Bbi30Ba NMOTOKOGE30MACHbIX (PYHKLMIM CoBNadaeT
¢ hopmaTom BbI30Ba CTaHAAPTHbIX (YHKUMM Lua insert() 1 remove(), HO Npy1 BbINOJHEHMM NOTOKOGE30MACHOM
(byHKLUMM 6/10KMPYETCA BbINOJIHEHME KOAA B APYrOM MOTOKE A0 OKOHYaHMSA paboTbl Bbi3bIBaEMOM (DYHKLMM.
TaknM 06pasom, MCKOYAKOTCA CUTYaLMM KOJIIM3UIA, KOrAa ABa NMOTOKA OJHOBPEMEHHO BHOCSAT M3MEHEHUSA B
OAHY M Ty e Tabamuy Lua, 4To MOXKeT NPUMBOAMTL K HEONPEeAENEHHBIM CUTYALUAM.

M3 npumepa BUAHO, 4YTO BO BpeMSA MHMLMAIM3ALUKM JONONAHMTENbHOro noToka PM QUIK o6bsBnsetca
rno6anbHasa Lua Ta6amua MAIN_QUEUE (1MMS NepeMeHHOM MOXKET 6biTb /I06bIM), B KOTOPYIO 1 ByayT
3anmcblBaTbCA Noc/eA0BaTe/IbHO BCE BbI30Bbl COBbLITUIM NpU cpabaTbiBaHMM DYHKLMIM 06paTHOro Bbi3oBa. B
JOMNOJIHUTENIbHOM NOTOKe B (hyHKUMM main() oTcnexuaeTtca pasmep Tabsmubl MAIN_QUEUE, 1, ecam Tabamua
He MycTa, BbINoJIHAETCA 06paboTKa ovepeam cobbiTHi. Mocne 06paboTKM CO6LITMS 3anMcCh U3 oYepeam
yAanaeTcs, NpyM 3TOM BO Bpems 06paboTKM 3anmMcH C HOMEPOM «1» B KOHeL, odepean 6ecnpensaTCTBEHHO MOTYT
[106aBNATLCA HOBbIE 3aMMCU NpU cpabaTbiBaHUMM YHKLMIA 06paTHOro Bbi3oBa. Mocne yaaneHus 3anmcu C
HOMEPOM «1», BCE HUKECTOALLME 3aNMCH CABMIraloTCA Ha 1 Wwar, M 3anmMcb C HOMEPOM «2» CTAHOBUTCS 3anMCbio
C HOMEPOM «1», M TaKUM 06Pa3OM BbINoJIHAETCA 06paboTKa Bcel ouepeau. Mo oKoHYaHUKM 06paboTKM BCeM
oyepean CKpUNT NpoAoKaeT paboTaTb M OXKMAAET HOBbIX COObITUM B o4epeamn. CxeMaTnyHo odepeab FIFO,
OMMCaHHYIO B MPUMEpPE, MOXHO NpesCTaBUTb CAEAYIOLMM 06pa3oMm:
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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

CocmosHue o4yepedu (MAIN_QUEUE)

4 3 2 1

TaKuMM 06pa3oM, UCMO/Ib3yA AaHHbIM NOAX0A, Mbl pasrpyaem ocHoBHOM NoTok PM QUIK 1 nepeHocmm Bce

CJI0KHbIE A/ITOPUTMbI 06PabOTKM CO6bITUIM PM B JONONIHMTENBbHBIM NMOTOK. MpM 3TOM HM 04HO CcobbiTHe He 6yaeT

notepsHo 1 6yaet o6paboTaHo B nopsaake obien ovepean. Ecam Heob6xoaMMo co3asaTh ovepelpb,
0oT(UNbTPOBbLIBAA TOJIbKO ONpeAe/ieHHble CO6bITMA, HANMPUMEP M3MEHEHME KOTUPOBOK TOJIbKO MO
onpeaeNéHHOMY MHCTPYMEHTY MM Kaccy, TO B 06paboTUYMKe COBbITMSA MOXKHO A106aBUTb YC0BUE, KOTOPOE
6yAeT CNeauTb, YTO B oYepeb NonaaaloT TO/IbKO HEOOGXOAUMbIE COBbITUSA, a HEHYKHble nponyckakTca. Mpu
HEO6X0AUMOCTH BblAENIEHUS MPUOPUTETHBIX COBbITUI HYKHO BbIAEANTb ANA HUX OTAE/IbHYI0 ouyepeab U
NepBOCTENEHHO BbINO/IHATL €e 06paboTKy, a Noc/e - BCE OCTa/lbHbIE.

Mpumep ouepeam FIFO c BbigeNneHUEM NPUOPUTETA COBBITUIO MONYUYEHUA/ USMEHEHUS CAENKM 1 DUNbTPaLMK
U3MEHEHNA KOTUPOBOK TO/IbKO NO ONpeaeneHHOMY Kiaccy:

--0O6paboTrka cobuTrii PM QUIK B OyHKLUMM main () mocpemcTBoM ouepenu FIFO

——Cc BBIeJIeHueM npuopurera OnTrade m dunbTpaumm OnQuote

function OnInit(script)

is_run = true
MAIN_QUEUE = {}
MAIN_QUEUE_TRADES =

end

function OnOrder (order)
table.sinsert (MAIN_QUEUE,

end

function OnTrade (trade)

{callback = "OnOrder", value = order})

table.sinsert (MAIN_QUEUE TRADES, trade)

end
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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 = getQuotelLevel2 (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 obmen ouepenmu " .. tostring(#MAIN_QUEUE))

elseif #MAIN QUEUE_TRADES > O then

ProcessingOnTrade (MAIN QUEUE TRADES([1])
table.sremove (MAIN QUEUE TRADES, 1)
message ("Pas3mMep ouepenm cmejsyioxk " .. tostring(#MAIN_QUEUE_TRADES))

end
end

end

function ProcessingCallbakc (value)
message (string. format ("Ob6paborka cobeiTua %s HauaTa", value.callback))
sleep (3000) --smMyngauMs OPOLOJIXMTEJIBHOTO aJjilopuTMa OO0pa®oTkM COOBITMSI
message (string. format ("Ob6paborka cobeiTua %s 3aBepmeHa", value.callback))

end

function ProcessingOnTrade (trade)
message (string. format ("O6paborka chenku Nss HauarTa'", trade.trade num))
sleep (3000) --smMyngauMs OPOLOJIXMTEJIEHOTO ajilopuTMa OO0pa®oTKM CHEJIKM
message (string. format ("Obpaborka chenku N%s s3abepueHa", trade.trade num))

end
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B naHHOM nprvmMepe Mbl JobaBuaun HoByto Lua Tabamnuy MAIN_QUEUE_TRADES, kKoTopas npegHasHaveHa ans
CO3JaHusA oYepean cobbiTUA Ao6aBNEHMA/U3MEHEHUA CAE/IKU, a B PYHKLMM main() BbIAENUAU NPUOPUTET 4N1A
JlaHHOM oyepeaM, N06aBUB yCoBUE 06paboTKM 06Len oyepean MAIN_QUEUE TonbKo B TOM CJlydae, ecim
oyepenb cAesioK nycta. Takxe gobaBman ana coobita OnQuote() puibTpaumio No Knaccy MHCTPYMEHTOB, U
TakMM 06pa3om Mbl ymeHbLnam ovepeab MAIN_QUEUE, He fo6aBniAas B HEE HEHYXKHbIe HaM COBbITUA.
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3. CozpaHme MHANKATOPOB TeXHUYECKOoro
aHa/Zim3a € NoOMoLLbIO CKpUNTOB Lua

B naHHOM pasgene paccMaTpuBaeTCs NMPOLECC CO34aHUA MHAMKATOPA Ha NMPUMEPE «CKOJIb3ALLEN CpeaHeM»
(Moving Average).

3.1 Kak yctpoeHbl uHagunkaTopbl B QUIK

OcHoBOM Ana NocTpoeHus Bcex MHaukaTopoB B QUIK aBnseTca MCTOYHUK AaHHbIX (aanee UA). UA
npeacTaBaseT CO60M MacCMB, B KOTOPOM JIEMEHTbI ABNIAIOTCA CTPYKTYPaMM M UMEIOT 6 nosiei:

Open;
High;
Low;
Close;
Volume;

O U A WNEKE

. Time.

daKTMYECKM 3TO 3HAYMT, YTO BCE 3/IEMEHTbI MACCMBA B MCTOYHUKE AaHHbIX NPeACTaBASAIT COGOM CBeYU. B
CJly4ae TMKOBBIX JAHHbIX M0JiA € 1-ro No 4-e 6yay MMETb OHO 3HAYEHWE, COBMAAAIOLEE CO 3HAYEHUEM
napameTpa B 3TOT MOMEHT BPeMeHU. MCTOYHMKM AaHHbIX MOTYT 6bITb MHTEPBAJIbHbIMM FpacMKaMM (TUKM, 1

MUHYTQ, 5 MUHYT U T./J,.), pacCYUTaHHbIMM NO Ta6m4u,e 06€3/IMYEHHBIX CAenoK nan no M3sMeHeHMAM napamMmeTpa

TOPryeMoro MHCTPYMEHTa.

MHAMKaTOD npeacrtasnaert co6om quHKLl,MIO, KOTOpaA AnAa anemMeHTa MacCmBa MA MOXEeT BEPHYTb O4HO NN
HEeCKOJ1bKO 4nces, B 3aBUMCUMOCTU OT KOJIMYEeCTBa J'IMHMIZ, 0To6pa>+(aeMb|x Ha rpanMKe.

MH,DMKaTOD HE MOXET BbICTYyMNMaTb MICTOYHMKOM JaHHbIX ANA APYroro MHanKatopa.

3.2 MMHMMaNbHLIN KOA MHAMKATOPA

Mpumep 1 (ex1.lua)

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

end
function OnCalculate (index)

return nil

end
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PaccMoTpuM noapo6Hee, YTO NPOMCXOAUT Npu A06aB/IEHUM TAKOr0 MHAMKATOPA Ha rpaduK.

Mpu cosgaHnm HOBOro MHAMKaTopa (NyHKT [lo6aBUTb rpaduK (MHANMKATOP)... KOHTEKCTHOrO MEHI0 rpaduKa)
PM QUIK ckanupyeT nanky Lualndicators B gnpektopun PM QUIK Ha Hanmume B HEM CKpMNTOB, OTBEYAIOLMX
cneyowmum TpeboBaHUAM:

1. B ckpunTe onpeneneHa rnobanbHaa Tabsmua Lua ¢ mMeHem Settings;
2. OnpegeneHa dyHKUMA Init();
3. OnpepeneHa ¢pyHKuma OnCalculate().

Mone Name B Tabamue Settings onpeaenseT MMA MHAMKaATOpa, C KOTOPbIM OH 0T06pa)'KaeTCFI B Ananore:

NlobasuTs rpadm

Tun rpaguka MCToUHNE AaHHBE

Test2 RIU3 [FORTS: dbrouepcn]

ZiT

Examﬁlﬂ I
imple

SimplePAX

DTEMA diff
Simple Const
protrade

Pile of MA 200 E
Lua Kalman Filter |0 OkHo 2

iKalman Filter: Hoeoe OkHo

iup

] [omen ]

Ecam CKpUNT HE yaoBNeTBOpAEeT nepevynceHHbIM Bbllle Tpe6OBaHMﬂM NN COAEPHUT CUHTAKCHHEeCKHe OLUMOKM
A3blka Lua, TO OH He OT06pa)KaeTCFI B JaHHOM Auanore.

I'IpM Bb|60pe MHAMKATOPa Example1 M Ha*aTh KHOMKU <<Aa>> OTKpbIBaeTCA Ananor HaCTpOl‘/liKM 0T06pa>KeHMﬂ
MHAUNKATOpa:

Hacrporica RIS [Bua =)

O6WMe | JonoaHuTensHo I YpoBHM

Mognics RIU3 [Examplel])]

El Nonssosatenscrue HacTpoiiki
MName Examplel
Bl Nuxua Nanna 1
Color Il 0172220
Name TNunua 1
Type TNunmnm
Width 1

MpUBA3KE K OCAM

: K NEBOI 0CH DnGKEShIEETh nocneaHee

_ . 3HEYEHHE
@ k npasoii ook

[ Coxpanuts ] [ Crmena ] [ Cnpaeka

Kak BMAHO Ha pUCYyHKe Bbilwe, 3HavyeHue nons Settings.Name nonaso B NoAnMCb HOBOro MHAMKATOpPA U
oTo6parxkaetcs B nose Name rpynnbl «[losib3oBaTe/IbCKME HACTPOMKK». TaKKe B Auasnore CBOMCTB MHAMKATOpPa
NPUCYTCTBYIOT NapaMeTpbl OAHOM JIMHUU C UMEHEM «JIMHMA 1». DyHKUMA Init BepHyna «1», 3T0 roBoput PM
QUIK, 4To MHAMKATOp BYAET COCTOATb M3 OAHOM JIMHMU. TaK KaK NnapaMeTpbl 3TOM JIMHUM B KOZE HE OMMCaHbI
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(cM. nprMep BbiWe), To 3Ha4YeHus nosier Color, Name, Type, Width MHULMANU3MPYIOTCA 3HAYEHUSAMM MO
YMOJTHaHMIO.

Mocne HaxaTusa KHOMKK «CoXpaHWTb» Ha rpadmKe He NoABATCA HOBbIE IMHMM, TaK Kak (yHKLMA
OnCalculate Bceraa Bo3spatiaeT nil. 310 3HayeHne rosoput PM QUIK, 4TO 3HaYeHMe MHAMKaTopa s
YKa3aHHOM CBEYM UCTOYHMKA AaHHbIX HE OMnpeaeneHo.

3.3 N3ameHeHune CBOMCTB MHAMKATOPpaA

B kauecTBe npuMmepa pacCMOTPUM KOA:

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

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

Width = 2

}

}
function Init ()
return 1

end

function OnCalculate (index)
return nil

end

3peck B Tabamuy Settings aobaeunamch nona period u line. Mone line aBnseTca MacCMBOM TabmLbl
C MHAEKCHBIM JOCTYMOM. JTO 3HAYMT, YTO BCE 3JIEMEHTbI Tab/MLbl AOCTYMHbI Yepe3 YNC/IEHHbIE UHAEKCDI:
line[1], line[2] n T.A.

MHaMKaTop B NpuMMepe BO3BpallaeT TOIbKO OAHY JIMHUIO, MO3TOMY M CBOMCTBA ONMMCaHbl TOJIbKO A8 OJHOM
JIMHUU C MHAEKCOM 1.

B Auasniore HaCTpoeK 3TO BbIFAAAUT CEAYIOLMM 06Pa30oM:
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Hacrpoixm RIU3 [Example2] E

O6WMe | JonoanuTensHo | YposHu

Mognuce RIUZ [Example2]
Example2 -
period 5.000000
B Nuana MA
Color [l 355.00 |
MName A
Type Jlunnan

Width 2

MpUBA3KE K OCAM

K NEBOI 0CH MNokasbiBaTh NoCNeaHee

o 3H@4YEHKHE
@ K Npasoun oCM

|' Coxpanntb | | Crmena | | Cnpaeka

Bcé uTo He OTHOCUTCA K OMMCaHUIo napameTpoB nMHMﬁ, nonagaeTt B rpynny «[lonb3oBaTenbCcKue HaCTpOﬁKM».
Tun napamMmeTpa onpeagenAaeTcAa Ha4a/lbHbIM 3Ha4Y€HUEM. Mone Name nmeer CTpOKOBbII‘/‘i ™n, none period -
t-Il/iC}1OBOI‘/Ji, TaK KakK B KOZ4e OHO MHMULUMANIM3UPOBAHO 3HAYEeHUEM «5»,

MapameTpbl IMHMKU TEMEPb OT/IMYAIOTCA OT 3HAYEHUM MO YMOIYaHM0. Hanpmmep, UBET IMHMKU onpegenseT
dyHKuua RGB(255, 0,0).

3.4 PucoBaHue npsaMoun IMHNM

[ns 3T0ro JoCTaTouHO M3MEHUTb TOIbKO pyHKUMo OnCalculate cnegyowmm ob6pasom:

function OnCalculate (index)
return 100

end
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3.5 NMopacuér cpeanHero

Moacuér cpeaHero 3Ha4eHmA Ha 3a4aHHOM MHTEepBaJie No LeHaM 3aKpbITUA CBEYMU!

Settings=
{
Name = "Example3",
period = 5,
line =
{
{
Name = "MA",

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

Width = 2

}

}
function Init ()
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 +C (1)

end
return sum/Settings.period

end

end

BaykHble MOMEHTbI B KoAe npumepa:

1. [MpoBepseTcsa nepeaaHHbIM MHAEKC cBeYr. ECnM oH MeHblue 3a4aHHOro nepuoja, To Bo3BpallaeTcs nil.
JaHHbIX AnA pacyéTa HeJOCTaTOYHO, NO3TOMY 3HaYeHWe MHAMKATOpa He onpefeneHo Ha MHAEeKCax
cBeyel, MEHbLUMX, YeM 3aJaHo B Settings.period.

2. /nAa pacuyéTa MHAMKATOpa Be3ae UCMob3yeTca nose tabamubl Settings.period.
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Ec/im B cBOMCTBaX MHAMKATOPA MOMEHATbL 3HaYeHWE Mos period M COXpaHUTb AaHHbIE:

Hactpoixw RIU3 [Example ]

OBWME | JonoAHKTEARHD | YPOBHM

Mognuce RIUZ [Example3]

El Nonszoeatenscene HacTpoiikn
Name Example3
100
B Nunus MA
Color . 255,0,0
Name A
Type JluHnn

Mk A
MpueA3ka K ocAM

K Neeoil oK MokasbiEaTh nocneaHee

- 3H@UeHue
@) K Npacou ocK

|. CoxpaHntb | | OTmena | | Cnpask

TO rpadvK BbIrIAANUT CAeAYHOWMM 06Pa3oM:

JTOT NPUMEp UIIOCTPUPYET TOT (haKT, YTO BCE 3HAYEHMSA M3 AMANOra HACTPOEK MHAMKATOPA MOC/Ie HaXaTHA
KHOMKM «COXpaHMTb» MOMajaloT B paboTaloLLyto BUPTyasibHYH MallMHy Lua M CTaHOBATCA AOCTYMHbI B
dYHKUMAX cKpunTa. MNpu 3TOM HMKaK HE 3aTparMBaeTCa MCXOAHbIM KO CKpUMTa Ha AMCKE M MHAMKATOPbI, YXKe
CO3jaHHbl€ C ero nomoLLbio. Ecam noBTopHO A06aBUTb 3TOT MHAMKATOP Ha rpadumK, TO MONYHMM NPEabIAYLLYHO
KapTHHKY.
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3.6 [locTyn K AQHHbIM

Ka)i'(p,bll‘;i MHAMKATOP NpMBA3aH K MCTOYHMKY AaHHbIX. AHFI A0CTyNa K AaHHbIM CKpMMNT UCNOJIb3yeT cneayroume

YHKUMM:

3a UCKNIlYeHnEM dJyHKLl,MM T(), BCe OHM BO3BpaLLAlOT COOTBETCTBYIOLLEE 3HAYEHWE ANA YKA3aHHOMO 6apa -

Open, High, Low, Close 1 Volume. ®yHKuma T() Bo3BpaLiaeT Tabamuy, KOTOpas COAEPHKMT BpeEMSA YKa3aHHOMO

6apa.

Cpep,Hee 3Ha4yeHne MOXHO pacCymTaTb HE TOJIbKO MO LEHE 3aKpbITUA. YCNoXXHUM Koga, AOGaBMB d)yHKLIMIOZ

Settings=
{
Name = "Example3",
period = 5,
value type = "C",
line =
{
{
Name = "MA",

Color = RGB(255, 0, 0),
Type = TYPE LINE,
Width = 2

}

function dvValue (i, param)

local v = param or "C"

if v == "O" then
return O (1)

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

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

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

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

elseif v == "M" then
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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 ()
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 amanore HacTpoek rpaduKka nossnaeTca eweé ogHa nepeMeHHas - value_type. MeHasa eé 3HavyeHMe, MOXHO
M3MeHATb noBeaeHne GyHKuun dValue() U, COOTBETCTBEHHO, BXOAHbIE 3HAYEHWUSA A8 pacyéTa CpeaHero
3Ha4eHums.

3.7 Pacuéetr EMA

EMA BbluMcaseTcs no caegytowen UTepaumoHHon dopmye:
EMA; =a+P,+(1-a)«EMA,;_,

HeT BO3MOMKHOCTH 06PaTUTLCA HAMNPAMYIO K MpeablayLyM PacCYMTaHHbIM 3HAYEHUAM MHAMKATOPA. DTO 3HAYMT,
YTO A1 BbIYMC/IEHUI TEKYLIErO 3HAYEHUA HEOBXOAMMO XPaHUTb U Npeablaylime 3HaYeHus. s Takux uenem B
Lua MCnonb3yeTcsa MexaHM3m 3amblkaHui. OnpeaeneHme Takon YHKLMKU HYKHO BbIHECTU B OTAE/IbHbIN (hai U
B OT/ZI€/IbHbIM KaTaor, KOTOPbIM HE CKaHUPYeTCA NpM CO3AaHUM MHAMKATOpa.

Mpumep darna ¢ dyHKUMeN pacyéta EMA (ma.lua):
function round (num, idp)
if num == nil then return nil end

local mult = 10" (idp or 0)

return math.floor (num * mult + 0.5) / mult

Ucnonb3oBaHue Lua B Pabouem mecte QUIK 21



end

function dvalue (index, v_type)

v_type = v_type or BAR CLOSE

if v_type == BAR OPEN then
return O (index)

elseif v_type ==BAR HIGH then
return H(index)

elseif v_type ==BAR LOW then
return L (index)

elseif v_type ==BAR CLOSE then
return C(index)

elseif v_type ==BAR VOLUME 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

end

p = cache[index-1] or dValue (index, v_type)

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

end
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end

function cached DTEMA ()

local cache EMA={}
local cache DMA={}
local cache TMA={}

return function(ind, p, v_t, kk)

local n ema = 0
local p ema = 0
local n dma = 0
local p dma = 0
local n tma = 0
local p tma = 0
local period = p
local v type = v t
local index = ind
local dv = dValue
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

cache EMA[index-1]

cache DMA[index-1]

end

p_ema = cache EMA[index-1] or dv(index, v_type)
n_ema = k*dv(index, v_type)+(l-k)*p ema

cache EMA[index] = n_ema

p_dma = cache DMA[index-1] or

n dma = k*n _ema + (1l-k)*p dma

cache DMA[index] = n_dma

p_tma = cache TMA[index-1] or

n tma = k*n dma + (1-k)*p tma

cache TMA[index] = n_tma

return round(n dma, 2), round(n tma, 2)

end

end

or cache EMA[index-1]

B aTom npumepe, Kpome dyHKUMM cached_EMA, npucytcTeyeT dyHKUMA ans pacyéta DEMA 1 TEMA.

B nanke c PM QUIK co3gaamm nanky Include, Kyaa v coxpaHum darn ma.lua.

Koa uHAMKaTOpa C MCMo/Ib30BaHMEM COXPAHEHHOMO (baiia NPUHUMAET CEAYIOWMM BUA:
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dofile (getWorkingFolder () .. "\\Include\\ma.lua")
Settings =
{
Name = "EMA",
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

dyHKuma getWorkingFolder Bo3BpallyaeT nyTb nanku ¢ daniom info.exe. B npumepe nocnefHuM napameTp He

UCNOIb3yeTCA U MO YMOIHaHUIO B DYHKUMKM MHUMUMANIM3MPYETCA 3HaYeHueM 2/ (Setting.period+1).
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MpuMep Nosy4YeHHOro MHAMKATOopa:

| Hacrposiw RIU3 [EMA] Low [ 60 iyt [ o || = ) =

O6wwe | fonontmtensHo | YposHu

Moanuce

El Nonssosatenscrne HaCTPOKA
Mame
k
period
value_type
El Nuena 1
Color
himman
MpueAzka k ocAM
K NEE0i oou MoKa3bIEATE NOCNEgHES

... JFHAYEHKME
@) K NpaBou oo

3.8 NlHAUKaTOp C HECKOJ/IbKUMU JINMHUAMMU

/l06aBUM B KO MHAMKATOPA eLlé 0AHY MHMI0O EMA ¢ cO6CTBEHHLIMM 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 ()
myEMA1l = 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

Bug paHHoro rpacgurka B PM QUIK:

| 60 My = || 2=
Hacrpoiixm RIU3 [Two EMA e 23 o 60 muHyT | o

Ofwme | Nononsutenshe | Yposa

MNoanucs

El Nonb3oBaTenbckne HACTPORKY
Mame Two EMA
period1
period2
wvalue_typel
value_type2

E Nukna EMA 1
Fotne

MpueAska k oCAM

K nesoil ocu MokasbiBaTe nocnednee

= 3IHAUEHUE
@ Kk npasoi oon

| CoXpaHnT: | | omuena || cnpaexa




3.9 ®dyHkuma OnDestroy

MHoraa B Koge MHAMKaTopa bbiBaeT HEO6XOAMMO He TOJIbKO 3aHMMATbCA pacyéTamMM, HO M MCNOJIb30BaThb
KaKme-Mbo CUCTEMHbIE pecypchbl, Hanpumep daiibl. AaA NOHMMaHMA, KOrAa X HYXHO 0CBO60aUTD,
cywecTtByeT dyHKUMs OnDestroy.

Ecnm dyHKumMsa OnDestroy onpeseneHa B CKpMNTe, TO OHA Bbi3bIBAETCA NPU yaNeHUU MHAMKATOPA MU
3aKpbITMM OKHA C rpacmKa JaHHOro MHAMKaTopa. NMprMmep Koaa:

Settings={}
Settings.Name = "FileOp"

Settings.mode = 0
file = nil

function Log(s)
local x = tostring(Settings.Name)
if file ~=nil then
file:write(x.. "™ : " .. s .. "\n")
file:flush ()
end
end
function Init ()
file = io.open(getScriptPath() .. "\\zigzag.log", "a+t")
Log("Init return 1")
return 1
end
function OnCalculate (i)
Log ("OnCalculate(" .. i .. ™)")

end

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

end

3.10 Magician birthday

Moandurumpyem dyHKumo cached_EMA:

function cached EMA Ex(_ period, _ k)
local cache={}

local period = period
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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
cache[index] = average(l,index, v type)
return nil

end

cache[index-1] or dvalue (index, v_type)

n k*dvalue (index, v_type)+(1-k)*p
cache[index] = n
return n
end

end

M Hanuwem UHOUKaTop:

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/i)
{}
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
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end

res[i] = gtMA[i] (idx,
end

return unpack (res)

"C")




4. OTnpaBKa TpaH3akuun m3 Lua ckpunra

Ana otnpaBKu TpaH3akumi Ha cepeep QUIK n3 ckpunta Lua nnarvH QLua npefoctaBnset GyHKUUIo
sendTransaction(), a 415 nonyyYeHMs pesy/ibTata BbiNOJHEHMA TPaH3aKuuKU Ha cepepe QUIK dyHKumio
o6paTHoro BbizoBa OnTransReply(). PacCMOTpUM CTPYKTYpPY AaHHbIX MYHKLMIM M CNOCOBbI MX MCMO/Ib30BaHMS.

dyHkuma sendTransaction()

®yHKuMA sendTransaction() NnpuUHUMaeT B KavyecTBe apryMeHTa Tabamuy Lua ¢ napameTpamm TpaH3akumu.
Ecam TpaH3akuma He npowwia npoBepky Ha ctopoHe PM QUIK, To ¢dhyHKUMA BO3BpaLLaeT ONMcaHUe OLUMOKM,
MHaude - TpaH3aKuus oTrnpasaseTcs Ha cepeep QUIK. PaccMoTpuM cneayowmii npumep:

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 $s He Npoula IPOBEPKY Ha CTOpOoHe TepMmHasma QUIK [$s]",
transaction.TRANS ID, result))
else
message (string. format ("TpaH3akuus %s oTnpasyieHa'",
transaction.TRANS ID))

end

B naHHoOM npumepe nonsa Lua Ta6amubl transaction aHanorMyHbl NosiaM .tri-cpaina ¢ napameTpamm
TpaH3aKuMM (noapobHoe onucaHue dopmarTa .tri-cdakna M npumepbl TpaH3aKkuMM CM. B PyKoBoacTBe
nonb3oBatena QUIK, pasgen 6 «CoBMecTHas paboTa C ApYrMMM MPUNOKEHUAMU», MEHIO MMMOPT TpaH3aKuui /
dopmar .tri-darna c napameTpaMm TpaH3akuui). Npu 3TOM 415 KOPPEKTHOM 06pabOTKM JaHHbIX YMC/IOBbIE
3HaYeHUA (LeHa, KOJIMYECTBO M T.[.) AO/TKHbI NEPEABATbCA B BUAE CTPOKOBbIX 3HAUYEHMM.

[na ncnonb3oBaHMA OYHKLMOHANA OTNPaBKM TpaH3aKLUMM cpeAcTBamMm Lua CKpMNToB HEO6X0AUMO 3HaTb, YTO
cyulecTeyeT ABa dopmarTa .tri-canna - cneymanbHbiM U yHMBEpPCasbHbIM. OCO6eHHOCTb cneLmabHOro
dopMaTa B TOM, UYTO A8 HEKOTOPOro Habopa TpaH3aKLMIM 3ape3epBMpoBaHbl crelmasibHble HaMMEHOBaHMA
nosen u ux 3HaveHms, KoTopble onmcaHbl B PykoBoacTee nosib3osatens QUIK B pasgene 6 «CoBMecTHas
paboTa C ApYyruMM NPUNOXKEHUAMMU». B Npeablayliem NpMMepe UCNosb30BaH cneuuanbHblii hopmat
TpaH3aKLMH.
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OCOBEHHOCTBI0 YHMBEPCA/IbHOTO hopmaTa ABASAETCA TO, YTO C MOMOLLbI HEro MOXXHO CHOPMMPOBATH
TPaH3aKLMI0, MCNO/Ib3ys HEMNOCPEACTBEHHO OMMCaHWe MoA TPpaH3aKUuK, a He 3ape3epBMpPOBaHHOE
HanMMeHoBaHMe Nons. IT0 NO3BOAAET NO/b30BaTEN0 (DOPMUPOBATL NItOGbIE AOCTYMHbIE €MY TpaH3aKLMM.
PaccMoTpuM ciesyiowmii NpUMep:

transaction = {}

transaction['TRANS ID'] = '400001'
transaction['ACTION'] = 'Beon 3adBKu'
transaction['CLASSCODE'] = 'TQBR'
transaction|['ToproBewt cueTr'] = 'LO1-000XXXXX'
transaction| 'llpumeuanne'] = 'QX'

transaction|[ 'MucTpymenT'] = 'LKOH'
transaction['K/II'] = 'Kynna'
transaction['llera'] = '2650.5"'
transaction|['JloTer'] = '300'
transaction['Tun'] = 'JluMuTHaS'

result = sendTransaction (transaction)

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

end

B gaHHOM mpuMepe onucaHa TpaH3akuma M3 npeabiaylero npumMepa, Ho C MOMOLLBI0 YHUBEPCAIbHOMO
cdopMaTa. TaK KaK onucaHue TpaH3aKLUuM B YHMBEPCa/IbHOM hopMaTe MOXKET COAEPKaTb MMEHA MOJEN C
npo6enamm U KMpUIIULEN, TO 34€Cb UCMOb3YETCA APYroM CMHTAKCMC paboTbl C MoAsMM Tabamubl Lua. CTouT
OTMETUTb, YTo noas TRANS_ID (nonb3oBaTenbcKuit HoMep TpaH3akumu), ACTION (B TpaH3aKumu) u
CLASSCODE (kog Kflacca, N0 KOTOPOMY BbINOJIHAETCA TPaH3aKUMs) o6s3aTesibHbl U UX HAMMEHOBAHMSA
0/IMHaKOBbI KaK B YHMBepca/ibHOM bopmate, Tak M B creumasibHoM. Ele oaHOM 0CO6EHHOCTLIO
YHUBEpCaNbHOro opmMaTa ABAAETCA 3aBUCUMOCTb OT S13bIKOBbIX YCTaHOBOK PM QUIK (MeHto «Cuctema /
HacTpoiiku / A3blKkoBble YCTAHOBKM...»). [p1BeIeHHbIM Bbille NpUMep aKTyaseH, ecau B PM QUIK BbiGpaH A3bIK
Russian. Mpwu ucnonb3soaHnmn B PM QUIK a3bika English aHanor npeabiaywero npMmepa Bbir1S4MT CAeayoWUM
06pa3oM:

transaction = {}

transaction['TRANS ID'] = '400001'
transaction['ACTION'] = 'Enter order'
transaction['CLASSCODE'] = 'TQBR'
transaction|'Trading account'] = "'LO1-00XXXXXX'
transaction|'Broker reference'] = 'QX'
transaction|['Security'] = 'LKOH'
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transaction['Direction'] = 'Buy'

transaction|'Price'] = '2650.5"
transaction|['Lots'] = '300'
transaction['Type'] = 'Limit'

result = sendTransaction (transaction)

if result ~= "" then
message (string. format ("TpaH3akuus
transaction.
else
message (string. format ("TpaH3akuus
transaction.

end

%S He opouJla NPOBEpPKY Ha CTOPOHe TepMuHaja QUIK [$s]",

TRANS ID, result))

%s ornpaBjeHa",

TRANS 1ID))

CTpyKTypa cneumanbHoro dopmara .tri-garna noapo6Ho ¢ NpuMepamMm onucaHa B Pasgene 6 PykoBoacTa
nosb3oBartena QUIK, Nno3ToMy 0CTAaHOBMMCS Ha pacCMOTpeHUM opMUPOBaHMA tri-dbakna B yHMBEPCAIbHOM

dopmare. He 6yaeM paccmaTpuBaTh KaxapblH
0CO6bIX HAaCTPOEK pa3HbiX 6POKEPOB, BCE OHU

BU/ TPaH3aKLUMM, TaK KaK M3-3a 60/IbLLOIO KOJIMYECTBA PbIHKOB U
MOTYT UMETb CBOM OCOBEHHOCTM M PACCMOTPEHME BCEX MX

BbIXOAMT 3@ PaMKM AaHHOM TeMbl. PacCMOTPMM YHMBEpPCA/IbHBIM CNoco6 hopMMpPOBaHKMA TpaH3aKumK B Lua ans
Nto60M JOCTYMHOM NO/Ib30BATE/0 TPaH3aKLMM.

B PM QUIK no6aeum Tabauuy <KapmaH TpaH3akuui» (MeHio «Co3aaTb OKHO / Bce TuMbl OKOH...»), OTKpoeTcs

OKHO C NapaMeTpamu co3aaBaeM0171 TabAuUbI,

rae B pa3pese KsiaCcCoB BMAHbI AOCTYMNHble TpaH3aKUMKN U

AOCTYMHble NapaMeTpbl BbiIGpaHHOM TpaH3aKLUMK. BbibpaeM HEO6XOAMMbIE NApaMETPbl TPaH3aKLMM

(3B€3404KOM OTMEYEHbI MapaMeTpbl o6s3aTen

bHbl€ ANA 3aN0J/IHEHNA NOJIb30BaTE/IEM, OCTa/lbHbIE€ NapaMeTpbl,

€C/I1 UX He yKaszaTb, NPUMYT 3HAYEeHMSA MO YMOJIYaHMIO).

Co3gaHmne KapmaHa TpaH3aKkumi @
Wma Tabimaus KapmaH
AocTynHele Knacck! JocTynHbIE TPaH3aKLMK
|PerouepeFORS . Wesogsemes
CHATWE 38ABKM
MepecTasnTb 3aABKK
Y0anuTh BCE 33ABKM N0 YCNOBHKD
Cronfug
JAOCTYMHbIE NaPaMETPLI 3aronosku cTonbuos
X - x
*Tun *Tun ﬂF
eHa lena
FHoNM4ecTE0 FHonm4ecTso
Yorosve veromern = &
Nepenoorie
MepeHoMTE SaAEKY 4 HMCTUTE
JaTa skaupawm -
P
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Mocne HaxaTma KHOMKU «/la» OTKpoeTcs co3aBaemMbli «KapMaH TpaH3aKuui», B KOTOPbIM HYKHO [06aBUTb
HEO6X0AMMbIE TPAH3aKLMM, BbIGPAB NMYHKT KOHTEKCTHOTO MEHIO «[10/I0XKMTb B KapMaH» M 3amnoJiHMB BCE

Heo6Xo4MMble NapameTpbl TPaH3aKUUK Ha bopme.

B Kapman
Toproewid cuer K/ Tun

Wucrpyment  Lewa

Kennuecteo

[E=N(ECR (=

1 HF000XX

Mokynka  Jlumutupoeaddan Si-9.16 62000

100

2 HFO0DHK

Mpogaxa PbiHoYHER 5i-9.16 65272

100

Mocne 3Toro AaHHble TpaH3aKLMM HEO6XOAMMO COXPaHUTb B .tri-cain, Bbl6paB NYHKT KOHTEKCTHOrO MEHI0
«CoXpaHWTb TpaH3aKuuu B tri-ain~. Monyyaem onmcaHmne co3AaHHbIX TpaH3aKUUM, rae CUMBOJIOM <«;»

pasaeneHbl NoNA TpaH3aKUuMu:

TRANS_ID=1;CLASSCODE=SPBFUT;ACTION=BBon 3aaBky; TOPTOBBIM

cuer=HF000XX; K/II=llokynka; Tun=JnMmurypoBaHHas ; Kiiacc=SPBFUT; UHcTpyMeHT=S1U6; [leHa=69000; K

ommuecTBo=100; YcnoBue wmcnoynHeHMa=I[loCcTaBUTL B ouepenb; KomMvmeHTapuyi=;llepeHOCUTH

3agaBky=HeT; JaTa sxcnupaunun=20160414;

TRANS_ID=2;CLASSCODE=SPBFUT;ACTION=BBon 3aaBkK; TOPTOBBIM

cuer=HF000XX; K/II=Ilpomaxa; Tun=PeiHOUHAasA; Knacc=SPBFUT; lHCcTpyMeHT=S1U6; llena=65272; Kommuuec

TB0=100; YcnoBue mucnojHeHua=I[loCTaBUTb B ouepenb; KoMMeHTapmuy=;lepeHOCUTH

3aaBky=Her; JaTa sxcnmupaunn=20160414;

Mpwu Bbirpy3ske .tri-paitna ns PM QUIK Bbirpy><aroTcs BCce NONAA TPaH3aKLUMM, KakK
ob6sizaTesnibHble, TaK U Heobs3aTesNibHble, NPU 3TOM HeobsizaTenbHble NONNA
NPUHUMAIOT 3HaAYEHMA No yMosiuaHuio. NMpu popMmmupoBaHnmn TpaHzakumm ms Lua
CKpuNnTa Heobsi3aTesibHbIE NOJIA MOXXHO He 3ajaBaThb, B 3TOM c/ly4Yae OHM
aBTOMaTUYECKN NPUHUMAIOT 3HAYEHUSA MO YMOJTYAHMIO.

nOl'Iy‘-leHHy}O CTPYKTYPY TpaH3aKuM1 U BO3MOXKHbl€ 3Ha4YEeHUNA ee NMapaMeTPoB MOXHO MUCMOJ/Ib30BaTb B

opmMpoBaHUM TpaH3aKuMi U3 Lua ckpunTa:

transaction = {}

transaction['TRANS ID'] = '400001'
transaction['CLASSCODE'] = 'SPBFUT'
transaction['ACTION'] = 'BBom 3agaBku’
transaction|['Toproeent cuetr'] = '"HFO000XX'
transaction['K/Il'] = 'llpomaxa'
transaction['Tun'] = 'JluuMuTUpoBaHHasS'
transaction| 'MucTpymenT'] = 'SiU6'
transaction|['llesa'] = '69000"'
transaction| 'KomuuecTro'] = '100'
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result = sendTransaction (transaction)

if result ~= "" then
message (string. format ("TpaH3akuusa $s He Npoujla NPOBEPKY Ha CTOpoHe TepMmmHasma QUIK [$s]",
transaction.TRANS ID, result))
else
message (string. format ("Tpauzaxkuusa $s oTHpaBJeHa",
transaction.TRANS ID))

end

dyHkuuna OnTransReply()

OyHKumnAa OnTransReply() npegocTaBaseT BO3MOXKHOCTb MNOYYEHUS MHDOPMaLUMM O pe3y/ibTaTe 06paboTKM
TpaH3akLuMM Ha ctopoHe cepaepa QUIK.

Bo Bcex npumepax B kayecTBe TRANS_ID Mbl yKasblBasM O4HO M TO e 3Ha4YEHUE, 3TO He ABIAETCA OLMGKOM,
TaK Kak cepsep QUIK He TpebyeT yHWKa/IbHOCTM JAHHOIO MOJIA, €ro YHUKaNbHOCTb JO/IKEH NOAAEPKMBATD
nosib3oBatesib. JaHHoe noJie NpefoCcTaBAseT BO3MOKHOCTb OAHO3HAYHOIO COMOCTaB/IEHMS NOLAHHOM
nosib3oBaTeieM TpaH3aKLUMK 1 nosiydeHHoro ¢ cepepa QUIK oTeBeTa Ha TpaH3akumio. Ecam nonb3oBatenb He
NoAAEPHKMBAET YHMKaNbHOCTb Mot TRANS_ID, oH TepsieT BO3MOXKHOCTb KOPPEKTHOIO OnpejesieHuns, No KakoM
TpaH3aKuMu npuLLes oTBET C cepeepa.

Co6biTe OnTransReply() cpabaTbiBaeT ANs1 BCeX TpaH3akumMi ¢ nonem TRANS_ID, Taknum 06pa3om, pesynbTtaTbl
06paboTKM TpaH3aKLMM, KOTopble 6blIM OTNpaB/eHbl C NoMoLLblo dyHKUMoHana Trans2quik.dll, QPILE mau
AMHAMMYECKOM 3arpysKu TpaH3aKUui 13 daiia TaK e MOryT 6biTb NepexBadeHbl B ckpunte Lua. Ans
TPaH3aKUMHI, OTNPaBJ/IEHHbIX BPYYHYIO Yepes rpaduyeckmin uHtepdeic PM QUIK, dyHkumsa OnTransReply() He
BbI3blBaETCA.

Mpumep peanusaumu oTnpaBKM TPaH3aKLMM M3 Lua CKpMnTa C noayYeHuem MHdopMauum o pesyibTatax Mx
BbINOJIHEHUA:

—--OoTHpaBKa TPAaHB3aKLUMM Ha OPOIAXy IO PEHOUHOM LeHEe KaXIyln CEeKYHIY

-=C I/IH@)OPMI/IpOBaHI/IeM O pe3yJibTaTe BEHEIIOJIHEHUA IaHHOM TPaH3aKUUA

——onpemesyiseM CTPYKTYypPy IJjs TpaH3akuuy 'Beom sasBku' no kjaccy TQOBR
NewOrder TQBR = {}

NewOrder TQBR['TRANS ID'] = ''

NewOrder TQBR['ACTION'] = 'Beonm 3adBku'

NewOrder_TQBR[ 'CLASSCODE'] = 'TQBR'

NewOrder TQBR|['Toprosemi cuer'] = ''

NewOrder TQBR[ 'lipumeuanue'] = ''

NewOrder TQBR|[ 'VncTpyment'] = ''

NewOrder TQBR['K/Il'] = "'

T

NewOrder TQBR[ 'llena']
NewOrder TQBR|[ 'JloTe'] = ''
NewOrder TQBR['Tun'] = ''
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function OnInit (script path)

is_run = true

——IJIA NOoANepXaHrsa yHurKajibHOoCTM TRANS ID 3amaeM [EpBHIM HOMEP TPAaH3aKUMU TEKYIUM BpEeMEeHeM

CHCTEMEL
TRANS ID = os.time ()

end

function OnTransReply (trans reply)
——MHQOPMMPYET O KaXIOM IIOJIydeHUM pesyJibTaTa oO0pabOoTKM TpaH3aKLMi
message (string. format ("[lonyyeH oTBeT Ha TpaH3akuuio $i. Craryc -
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

——3alaeM IIapaMeTpPEl TPaH3aKLIUM

NewOrder TQBR['TRANS ID'] = tostring (TRANS_ID)
NewOrder_TQBR['TopPOBHﬁ cueT'] = "LOL1-00XXXXXX'
NewOrder TQBR[ 'llpummeuanme'] = 'QX'
NewOrder TQBR|[ 'VucTpymenT'] = 'LKOH'

NewOrder TQOBR['K/Il'] = 'llpomaxa'
NewOrder_IQBR['HeHa'] ='0"
NewOrder TQBR|[ 'JioTer'] = '1'

NewOrder TQBR['Tun'] = 'PrmHouHas'

local result = sendTransaction (NewOrder TQBR)

if result ~= "" then

i

[

S]",

message (string. format ("TpaH3akuusa $s He Npoumsa IPOBEPKY Ha CTOpoHe TepMuHasna QUIK

[$s]", NewOrder TQBR.TRANS_ ID, result))
else
message (string. format ("TpaHzakuusa $s oTHpaBJeHa",
NewOrder TQBR.TRANS 1ID))

end

-—yBemuuuBaeMm TRANS ID
TRANS ID = TRANS ID + 1
end

sleep (1000)
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end

end

B JaHHOM MpUMepe MCMo/b30Baslach TaK HasbiBaeMas aCMHXPOHHAA OTMPaBKa TPaH3aKUMM, Korga nocsie
OTNPaBKM TPaH3aKLUMK CKPUNT He XAET pesy/sibTaTa ee 06paboTKM, a NPOAO/IKAET BbINONHEHUE CeayoLWmnX
cueHapues. Mpu aTtom B ocHoBHOM noToke PM QUIK npu nprxoge pesysibTata 06paboTKM TPaH3aKLMK U BbI30BE
dyHKumMM OnTransReply() cKpunT oTnpaBAsAeT coobLeHMe CO CTaTyCOM TPaH3aKLUMM M TEKCTOBbIM OTBETOM
TOproeoi cucTembl uam cepeepa QUIK. MonHoe onucaHue Bcex Nosei pesybTata TpaH3aKLuum Npy Bbi30Be
¢yHKuMM OnTransReply() 1 BO3MOXKHble BapMaHTbl CTaTyCOB NpUBEAEHbI B pa3gene 4.24 «TpaH3akumm»
PykoBogcTBa nosib3oBatena MHTepnpeTaTopa A3blka Lua. Bce pesynbTathl 06paboTKM TpaH3aKLMi, KOTOpbie
OTNPaBAA/MCh M3 CKpunTa Lua, gocTynHbl B «Tabsumue TpaH3akumi» PM QUIK (MeHio «Co3aaTb okHo / Bce
TUMbI OKOH...»).

PaccMoTpuM NpuMep peasnnsaumu airoputMa CUHXPOHHOM OTMPaBKM TPaH3aKLMM, KOr4a CKPUMT Moc/e KaxaoM
OTMNpaBKM TPaH3aKLMM OXKMAAET pe3y/ibTaT ee BbINOJHEHWUSA B TEYEHME HEKOTOPOro TaliMayTa, M Moc/e 3Toro
NpoAoJIKaeT CBOK paboTy, 60 nocne paspbiea cBsA3n PM QUIK c cepsepom:

——peanmusauusg ajJropuUTMa CHHXPOHHOM OTIPaBKM TpaH3aKLUUN

NewOrder TQBR = {}

NewOrder TQBR['TRANS ID'] = ''
NewOrder TQBR['ACTION'] = 'Beonm 3aaBku'
NewOrder TQBR['CLASSCODE'] = 'TQBR'
NewOrder TQBR|['Toprosemt cuer'] = ''
NewOrder TQBR[ 'llpumeuanme'] = "'
NewOrder TQOBR|[ 'lMucTpymenT'] = "'
NewOrder TQBR['K/I'] = '

NewOrder TOBR|['Ilena'] = "'
NewOrder TQBR|[ 'JloTe'] = ''
NewOrder TOBR['Tun'] = "'

function OnInit (script path)
is_run = true
TRANS ID = os.time ()
——obBaBJygeM IJioOaJsibHYyH Lua Tabauuy,
—-—KOTOpas OynoeT XpaHUTb MHOopMauuio 00 oBpaboTke KaXIo¥ TpaH3aKLUM
TRANSACTION COMPLETED = {}

end

function OnTransReply (trans reply)
if trans_reply.trans_id == TRANS ID then
message (string. format ("IllonydyeH oTBeT Ha TpaH3akumio $i. Craryc - $i [%$s]",
trans reply.trans id,
trans reply.status,
trans reply.result msg))

end
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if trans reply.status >=2 then
——eCJM CTaTyC TpaH3akuuu 2 uiax OOJIblle CUMTaeM TPaH3aKLUMIo 00padoTaHHOM
--11 COXPaHfAEeM pe3yJbTaT ee 00paboTku
table.sinsert (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['TopPOBHﬁ cueT'] = '"LOL1-00XXXXXX'
NewOrder TQBR[ 'llpummeuanme'] = 'QX'
NewOrder TQBR|[ 'MiucTpymenT'] = 'LKOH'
NewOrder TQBR['K/II'] = 'llpomaxa'
NewOrder_TQBR['HeHa'] ='0"
NewOrder TQBR|[ 'JioTer'] = '1'
NewOrder TQBR['Tun'] = 'PrHouHas'

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 $s He Npoujla IPOBEPKY Ha CTOpoHe TepMmHaiga QUIK
[$s]", NewOrder TQBR.TRANS ID, result))
else
message (string. format ("TpaH3akuus %s oTnpasyieHa',

NewOrder TQBR.TRANS_ 1ID))

--BpeMsa (CeK) OXMOaHMSA OTBEeTa Ha TPpaH3aKLMO
local timeOut = 30
--3arnoMyHaeM BpeMs CTapTa OXMUIAHMS OTBETa Ha TPaH3aKLUo

local timeStart = os.time ()
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--IOoKa TeKyllee BpeMs MeHblle BPeMeHM cTapTa + BpeMs OXMIOaHUS
——1 YyCTAHOBJIEHO coeIuHeHMe c cepeepoM QUIK xmeMm pes3yibTaTa 00OpaboTKM TpaH3aKLUMU
while os.time () < timeStart + timeOut and isConnected() == 1 do
—-—npoeepdAeM, €CTb Ju 3anucbk B Tabimue TRANSACTION COMPLETED ¢ HOMEpOM Hamemn
TPpaH3aKUUN
if TRANSACTION_ COMPLETED [ tonumber (NewOrder TQBR.TRANS ID)] then
return true

end

——eciy BpeMs OXMIOAHMS BHIUIO, M OTBET CO CTAaTyCOM 2 wuiyM OoJblle He [OJIydYeH,

--To coofmaeMm o0 sTOM M BO3BpamaeM false

if os.time () >= timeStart + timeOut then
message (string. format ("PesynbTaT 00pabOoTKM TpaH3aKLMUM S He IOJIydeH C cepBepa QUIK

3a TavmayT", NewOrder TQBR.TRANS ID))

return false

end

end
end

end

B aaHHOM npumepe BHYTpU (yHKUMM 06paTHOro BbizoBa OnTransReply(), Kpome MHPOPMMPOBaHMA O cTaTyce
06paboTKM TpaH3aKLMu, Mbl B r106anbHyto Lua Ta6amuy TRANSACTION_COMPLETED po6asnsem 3anmcu
HOMepamM TpaH3aKLUMM U MHDOPMALMEN O pesy/bTaTe MX 06paboTKM, a BHYTPM Hallel dyHKLUuM
sendTransactionSync() nocsie oTNpaBKu TpaH3aKUuM KAEM, KOrfa B 3TOM r/o6aibHOM TabmLe NoABUTCA
3anMcb C HOMEPOM OTMpPaB/IEHHOM TPaH3aKUMM. B JaHHOM npumMepe TpaH3aKuus 6yaeT cumMTaTbea
06paboTaHHOM, ec/in eé cTaTyc 60/blie 60 PaBeH «2», TaK KaK cTaTycbl «0 - TpaH3aKuUMs oTnpaB/ieHa
cepBepy» M «1 - TpaH3aKuMaA nosyyeHa Ha cepeep QUIK oT KineHTa» He ABASAITCA OKOHYaTe IbHbIMM
cTatycaMM 06paboTKM TpaH3aKLMu.
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5. Ucnonb3oBaHue pyHkuum PrintDbgStr()
Ha NMpakKTukKe

Ana BbiBoga oT1ag04HOM MHGopMauum paboTbl ckpmnta Lua nnaarvH QLua npeaocTaBaseT hyHKUMIO
PrintDbgStr(). B ocHoBe ¢dyHKUMM PrintDbgStr() nexut BoizoB WinAPIl dyHKuMM OutputDebugString(),
onMcaHMe KOTOpPOM MOYXKHO NMOCMOTPETb Ha carTe Microsoft Software Developer Network (MSDN). Mpu Bbi3oBe
dyHKuuM OutputDebugString() BbINOJHAETCA NOUCK 3aperMcCTpPUPOBaAHHOM B CUCTEME «MPOrPaMMbl-/I0BYLLKU»
OT/IaZI04HbIX CO0BLEHUM. ECcM Takas nporpaMma HaaeHa, el OTNpaBAseTcs cooblieHue, U JasbHeNLWAsn
06paboTKa AaHHOro COOOLLEHMA 3aBUCUT OT PYHKLIMOHANA «MNpOrpammbl-JIOBYLLKM>. Ecan «nporpamma-
JIOBYLLIKa» He HanaeHa, To Bbi3oB OutputDebugString() HMuero He aenaeT. MNpenMyLLECTBO AaHHOM YHKLMM B
TOM, YTO €C/IM «MPOrpaMMa-JIoByLLIKa» B CUCTEME He HaMAEHA, TO BPEMS BbINOJHEHMS JaHHOM (YHKLMM
MMHUMaAJ/IBHO U MPAKTUYECKM He 3aJepKMBaeT paboTy Nporpammbl. ITO NO3BOJISET OCTaBATb BbIBOS
OT/1aIo4YHOM MHDOPMaLMK Aaxke B rOTOBOM Nporpamme.

PaccMoTprM npumepsbl Ucnosib3oBaHMA GyHKLMKM PrintDbgStr() B Lua ckpunTtax. B chegytowem npumepe Lua
CKPUNT Kaxaple 5 CEKYHA OTMNpaBAseT «MporpaMme-/IoBYLLKE» OTIaZl04HOE COOBLLEHUE 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

JlaHHble CoobLeHUA HUrge He COXPaHAKTCA U ANA TOro, YTobbl MX YBUAETb, HEOOXOAUMO MMETb AOCTYN K
«MporpaMme-/oByLIKe». MHOrue nonyaspHble OTAaJ4MKM MMeIoT (PYyHKLMOHAN nepexBaTa TakMx OT/Iaf0uHbIX
CoO06LIEHMI. [na AEMOHCTPALMM Mbl UCMOJIb3YEM BECNNATHYIO YTUAKTY OT Microsoft - DebugView.

3anycTtmB ytuamty DebugView 1 npuBeaeHHbINM Bbille Koa ckpunTa Lua B PM QUIK, Mbl yBMAUM OTNaA04HbIE
Coo6LEeHUs, oTnpaBasemble pyHKuMen PrintDbgStr():
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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 10:52:05
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

< >

DYHKLMOHAN AaHHOM NPOrpaMMbl JOBOJIbHO LWMPOK M NOAPOGHO OMMCaH B NpMaaraeMol Cnpaske K nporpamme.
OTMETMM cliefyiolliee: A/1A TOro, YTo6bl OTOBPAXKAIMCh TOJIbKO HEOBXOAMMbIE Ham COOBLLEHMS, HEO6X0AUMO
[106aBUTb UILTP, KOTOPbIM 6YAET OTOGPaKaTh TOJIbKO T€ COOBLLIEHMUSA, KOTOPbIE COAEPKAT UNM HE COAepKaH
YKa3aHHY0 NOoACTPOKY:

DebugView Filter =

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

Include: |OLua w | Beset

Exclude: | w | Cancel
Highlight: Fiter 1 |
[ B

Ecnn ucnonbsyetca Heckonbko PM QUIK, v B KaXXA0M M3 HUX 3anyLeH CKpmnT Lua, B KOTOPOM MCMNOJ/Ib3yeTCA
dyHKumAa PrintDbgStr(), To noHATb, M3 Kakoro PM nosiyyeHo oT/i1iagoyHoe COOBLEHNE, MOXKHO MO
naeHTMhMKATOPY NpoLecca, KOTOpbIM YKa3blBAETCA B KBAPATHbLIX CKOGKaxX Mepej KaxAblM COOBLLEHMEM.
Y3HaTb aeHTUbMKaTop npouecca ana 3anyweHHoro PM QUIK moxHo B Aucnetyepe 3agay Windows.

PaccMOTpMM NpuMep pelueHus 3aavm KOHTPOJIA aKkTMBHOCTHM Lua cKpunTa U MHOPMMPOBaHMA NoJb3oBaTe s
Mo MoyTe, ec/iM CKpUNT NepecTan nojaBaTb NPM3HAKM aKTMBHOCTM. /1A pelleHns JaHHOM 3a4a4m Mbl 6yaem
MCnosb3oBaTh (hyHKLUMOHaNn WinAPI ¢ peanusaumeit CO6CTBEHHOM «MPOrpaMMbl-JIOBYLLKU» Ha
WHTEpPNpeTUPYEMOM A3bIKE NporpamMmmpoBaHma Python 2.7. Huxe npuBeaeH AMCTUHI CKpUNTa
QLuaController.py:

import mmap
import struct
import win32event
import time
import smtplib

import sys

def QLuaControllerStart(Filter =

TimeOut = 60) :

Ucnonb3oBaHue Lua B Pabouem mecte QUIK 40



buffer ready = win32event.CreateEvent (None, 0, 0, "DBWIN BUFFER READY")
data ready = win32event.CreateEvent (None, 0, 0, "DBWIN DATA READY")

_buffer = mmap.mmap (0, 4096, "DBWIN BUFFER'", 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 O0:
_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) >= O:

ticks = time.localtime ()

print "Pid 3d [802d:302d:302d]: %s" % (process id,
ticks.tm hour,
ticks.tm min,
ticks.tm sec,
strl)

timeStart = time.time ()

if time.time () >= timeStart + int (TimeOut) :

SendMail ("Script $s non active"” % Filter)

def SendMail (MsgText) :
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toaddr = ' test > U

subj = '] 0

msg txt = ' ice:\n\n ' + MsgText + '\n\nBye!'

msg = n\n%s" % ( fromaddr,
toaddr,
subij,
msg_txt)

username sSom

password = 's

server = smtplib.SMTP (s

server.starttls ()

server.login (username, password)

server.sendmail (fromaddr, toaddr, msg)

"

" % toaddr

send to %s

print
server.quit ()

if len(sys.argv) == 1:
QLuaControllerStart ()

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

elif len(sys.argv) ==

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

Bbllweonu1caHHbIM NpUMep peausaumm «MporpamMmbl-JIOBYLLIKM> OTIa04HbIX COOBLLEHUI BbINOHAET BblBOA
NOJTy4YEHHbIX OT/IAZ04HbIX COOBLLEHMIM B KOHCOJIb M OTMPAB/ISET Ha NpejonpeesieHHbIM agpec coobLleHue,
€c/IM oT cKpunTa Lua B TeYeHMe 3a1laHHOro TalMayTa He 6blsIo HOBbIX COOBLLEHMIA.

Mprmepbl 3anycka darna M3 KOMaHAHOM CTPOKM (418 paboTbl CKPUMTA HEOBXOAUM YCTAHOBIEHHbIM
uHTepnpeTatop Python 2.7 v Bbiwe):

1. 3anyck co 3HayeHMsAMM DMAbTPa U TalMMayTa Mo yMoadaHuio (buabTp - «Qlua», TaMMayT - 60 cekyHa) ans
KOHTpO/1A Lua cKkpunTa:
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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 3HadeHuem buabTpa «MyQLuaScript» 1 TaliMayToM MO YMOYaHMIO A5t KOHTposiA 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

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
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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 3Ha4yeHunem bumabTpa «MyQLuaScript» 1 TarmayToM 10 ceKyHA Ans KoHTponsa 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>
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