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TepMUHbI U COKpalLLleHUs

MnarvH QLua - nHTepnpetaTop fA3bika Lua, peanusoBaHHbINn B Pabouyem mecte QUIK, paboty
KoToporo obecne4vuaeT 6ubnnoteka qlua.dll.

Ckpunt Lua - dann c pacwmpeHueM .lua nnum .luac (CKOMNMAMPOBAHHbIN B 6anT-KoA CKpUNT Lua)
coaepXallunim cueHapum, HanucaHHble C MOMOLLbLIO A3blka NpoOrpaMMmpoBaHms Lua,
MHTepnpeTnpyemMble nnarMHom QLua.

PM QUIK - Pabouyee MecTo QUIK.

1. Bo3MO>Hble noaxoabl HaNnMcaHusa
ckpuntoB Lua ana nnarvHa QLua
B Pabouem mecte QUIK

MnarnH QLua o6pabaTtbiBaeT ckpunTbl Lua B koauposke ASCIIL. Ong KOPpEKTHOro oTobpaxeHus
kupunnuubl B PM QUIK pekomeHayeTcsa koaupoBka Windows-1251 (Cp1251).

3anyck ckpunTta Lua BbinonHgaeTcs B ananore «foctynHble ckpuntbli» PM QUIK (MeHio CepBuchl / Lua
CKpunTbl...). 119 3anycka Ao6aBbTe HEOBXOAUMbIN CKPUMT U HAXXMUTE HA KHOMKY «3anyCcTUTb». 3anyck
CKpUMTa BCeraa HauymHaeTcs ¢ 06paboTKM Tena CKpUnTa BHE KaknUx-nmbo pyHKUUN, 0603HAUYMM ero

<BODY>. MO>XHO BblaennTb Tp1 Noaxoaa rnpu cosgaHnm Lua ckpunra:

1. Bcsa Heobxopgumas noruka onucbiBaetca B o6nactu <BODY>. B 3TOM c/iyyae cueHapum, OonmncaHHble
B Tesle CKpUMTa BHE KaKUX-NM60 DYHKUMI, NOCe 3anyCcKa BbINOJHAOTCS TO/IbKO OAUH pas,
U CKpUNT rnepexoauT B cocTosiHne «OcTaHoBneH». [laHHbIM nogxon npuMeHum ansg Lua cKpunTos,
LeSIbio KOTOPbIX ABASETCS pa30oBbli MNOACHET HEOBX0AMMBbIX AaHHbIX. CKPpUNTbI C TAKOW CTPYKTYpPO
BbIMOJIHAOTCSA B OCHOBHOM notoke PM QUIK, TakumM o6pa3om, HEO6X0AMMO UMETb B BUAY, YTO
BpeMs paboTbl CUeHapMeEB B CKPMNTaX A3aHHOIO TMNa A0J/HKHO ObiTb CPAaBHUTENBHO HEBONbLUMM,
a TaKXXe He peKoMeHAyeTCsa UCrnonb3oBaHme GyHKuum sleep(), MHaye 6yayT 3aMeTHbI
«nogsucaHma» B padote PM QUIK.

CxeMma BbinonHeHMs Lua CKpunTa € AaHHbIM NOAXOAO0M:

OcHoO6HOl MTOMOK
mepmuHana QUIK

Haxamue kHonku «3anycmumb»
lMepexod ckpunma e cocmosiHue

«OcmaHosneH» nocre
8bIMOMHEHUS 8Cex CUeHapues
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Mpumep Lua cKkpunTa, BbIBOASLLETO COOBLLEHME C KOJIMYECTBOM CAENOK:

NumberOfTrades.lua

—-BEIBOO COOOWEHMA C KOJMYECTBOM CHEJIOK

—--<BODY

number of trades = getNumberOf ("trades")

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

--BODY>

2. Bcg Heob6xoaumas noruka onmcbiBaeTcs B GyHKUMU C npeaonpeaenieHHbIM uMeHeM main().
B 3TOM cniyyae nocne 3anycka CKpunTa NepBOHAYasibHO BbIMOMHSAKTCS CLUeHapuu, ONUCaHHbIE
B <BODY>, ecnn oHM NpucyTCcTBYIOT. [lanee B OTAENbHOM NOTOKE BbIMOHAETCS QYHKUMSA main().

CxeMa BbinonHeHMs Lua ckpunTa ¢ 4aHHbIM NOOX040M:

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 BpeM4 BbINONHEHUS GYHKLMM main() Lua cKpunT He MewaeT paboTe OCHOBHOMO GyHKUMOHana
PM QUIK, Taknum 06pazom, BHYTpu GyHKUuMK main() ncnonb3oBaHue pyHkunm sleep() He npmsoauT
K «nogsucaHuio» PM QUIK v no3songeT nepnoanyeckm npuocTaHaBAMBaTb CKPUNT

M BO30BHOBNATL €ro paboTy Yepes HEeKOTOPbIN MPOMEXYTOK BpeMeHn. CKpUNT cYMTaeTCs
paboTatowmMm, noka paboTtaet dyHKuUMa main(). Npu 3aBepweHnn paboTbl GyHKUMM main() ckpunT
nepexonuTt B cOCTosiHMe «OcTaHoBNEH». MpU NPUHYAUTENBHOM OCTAaHOBKE CKPUMTA HaXkaTueMm

KHOMKM «OCTaHOBUTb» €My AAETCA 5 CeKYHA, Ha 3aBeplieHne paboTbl.

Mpu NpMHyAUTENbHON OCTAaHOBKE CKPUINTa BO3MOXKHA NOTEPA CUCTEMHbIX
pecypcoB, Tak kak (pyHKLMA main() 3aBepLlaeTc NPpUHYAUTESIbHO.

Mpumep Lua ckpunTa, BbIBOASILLETO COOBLLEHME C KONMYECTBOM CAENOK Kaxable 60 cekyHA:

NumberOfTradesEvery60Sec.lua

--BeIBOL COOOMmEHMs C KOJMYUECTBOM CHEJIOK depes3s kaxinele 60 cexyHI

Ucnonb3oBaHue Lua B Pabouem mecte QUIK 4



——IIpVM HaJlndMyl IIOOKJINUEHMA K CepBepy

--<BODY
message ("<BODY>", 2)
message ("Cxpunr 3anymeH.")

--BODY>

function main ()
message ("Yxe main ()", 2)
while isConnected() == 1 do
number of trades = getNumberOf ("trades")
message ("OfCmee kojmuecTBO cpaejyiok: " .. number of trades)
sleep (60000)
end

end

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

--BODY>

3. Co6biTUiMHaa Mmopenb. [pu BbIBOpE JAaHHOMoO Noaxona npeaocTaBnaseTcs rmbkas cpena
BbIMNO/IHEHMS NOJSIb30BaTENbLCKUX CcueHapunes BHYTpu QUIK, no3songiowas MrHOBeHHO noay4yaTtb
MHTepecyLwue cobbiTnsa ot PM QUIK, nponsBoas Hy>KHYH0 06paboTKy 3TUX cobbITHi. Ang
06pabOoOTKM TOrO UM UHOTO COBBLITUS HEOBXOAUMO B CKPUMTE NMPONUCaTb PYHKLMIO
C NpeponpeaeneHHbIM HazBaHueM. OnrcaHme AaHHbIX QYHKUMIA NpuBeAeHO B pasaene 2.2
«DyHKLUUN 0BpaTHOro Bbi3OBa» PykoBoacTBa nonb3oBatena MHTepnpeTaTopa a3bika Lua. CkpunT
Lua MoXeT coaepxaTb HECKONbKO MYHKLMM C NnpeaonpeneneHHbIMU Ha3BaHUSMU, SIBASIOLLMMUCS
obpaboTumKamm CobbITUIM, TAKMX KaK HOBas caenka, HoBas obe3nnyeHHas caesnka, UsSMeHeHue
KOTMPOBOK U T.A.

Cxema BbinonHeHMs Lua CKpunTa € AaHHbIM NOAXOO0M:
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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 npeabiaywen CTpykType ckpunTta Lua, nocne ero 3anycka nepsoHavasbHO BbIMOMHAOTCS
cueHapuu, onucaHHble B <BODY>, ecnu OHM NpUCYTCTBYIOT. [lanee nponcxoguT Bbi3OB
06paboTunka c uMeHeM Onlnit(), ecnv oH npucyTcTeyeT. B 06paboTumke Onlnit() nonb3osaTtenb
MMeeT BO3MOXHOCTb MHULMANU3MPOBATbh BCE HEOOXOAMMbIE NepeMeHHble n BUbanoTekn nepen,
3anyckoM oTaenbHOro notoka. lNMocne 3aBepweHusa GyHkumu Onlnit() nponcxoguT cosnaHue
otaenbHoro rnotoka PM QUIK, n B 3TOM NOTOKe Ha4YMHAET BbINO/IHEHME DYHKUUSA main(), KoTopas
ob643aTeNnbHO AO0NXKHA NPUCYTCTBOBaTb B ckpunTte. CKpUNT cuuTaeTcs paboTatowmm, noka paboTaer
dyHKUMa main(). NMpu 3aBepweHnn paboTbl GyHKLUM main() CKpUNT NepexoamT B COCTOSHUE
«OCTaHOBNEHY.

Bce dyHKUMKM 06paboTKu COBbITUI, B OTAUYME OT QYHKLUUKM main(), BbINOMHSAIOTCS B paMKax

OCHOBHOro notoka PM QUIK, noaTomMy nosb3oBaTento Heo6XxoaAnMMO ONTUMU3UPOBATb BpPeEMS
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UCMONMHEHUS TaKUX PYHKUMI, YTOObI BpeMs nx paboTbl 6b110 CPaBHUTENBHO HEGONLLIUM, MHAYE
OyayT 3aMeTHbI «noABucaHusa» B pabote PM QUIK.
Mpumep CcTpyKTypbl CKpunTa Lua:

——MMHMMAaJIbHasd CTPYKTypa CKPUITa [IPY MCHOJIb30BAHUM COOBITUMHOM MOIEJU

is_run = true

function OnStop ()
is_run = false

end

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

end

B BbILLEONMCAHHOM MpuUMepe Mbl 06bSABASEM rN0b6aNbHYIO NepeMeHHYI IOrMYecKoro Tuna is_run,
KOTOpas UMeeT 3HavyeHue true 4O MOMEHTA HaXXaTuUsa KHOMNKKU «OCTaHOBUTbL» B Ananore
«JocTynHble ckpunTbl» PM QUIK. B dyHKUMM main() BbINONHSAETCA LUK, KOTOPbIN Yepes Kaxkable
100 MmunnmcekyHa NnpoBepseT COCTOSIHME NnepeMeHHOoM is_run. Eciinm nepemMeHHas uMeeT 3HayeHue
false, uMkn 3aBepluiaeTcsa u, COOTBETCTBEHHO, 3aBepaeT paboTy dyHKuMSa main(), 4To npnsoauT
K nepexony CKpunTa B cocTosiHMe «OcTaHOBNEH». 3aaepkka B 100 MUNNUCEKYHA BHYTPU LMKNA
dyHKUMM main() npryBeaeHa Ans npumepa, eé 3HaYeHne MOXKHO YBEIMYUTb U CHU3UTb NpU
Heob6xoauMocTU. Ecnum yb6paTb Bbi30B DyHKLMKU sleep() BHYTPU LMKAA, TO CKPUNT BYAET 3arpyxaTb
Ha 100% oaHO 13 5aep npoLueccopa, YTo NO3BOJUT YBEIUYUTb CKOPOCTb 06paboTKM cLeHapumeB

BHYTPU LUK, HO NPUBEAET K oonee MHTEHCMBHOMY MCMNOJIb30BaHMKO peCypCoB KOMMNbKOTEPA.

MpW OCTaHOBKE CKPMMTA HaXKaTUEM KHOMKK «OCTaHOBUTb» EMY AAETCS 5 CeEKYHZ Ha 3aBepLUeHUue

paboTbl.

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

Takxe Heo6xXo0aAUMO UMETb B BUAY, UTO PYHKLMSA OnStop() BbINOAHSAETCS B OCHOBHOM MNOTOKE

PM QUIK, 1, Tak KaKk B MOMEHT OXUAaHWS 3aBepLlieHmns ckpmnta (5 cekyHa) OH 3aHMMaeT OCHOBHOM
notok PM QUIK, To apyrue o6paboTuynkm cobbITUIM y)Ke He BbI3bIBalOTCH, @ camo PM QUIK moxeTt
HeKoTopoe BpeMsl HAXOAUTLCS B «NOABUCLLUEM» COCTOSAHUN. [1pU HEOBXOAUMOCTU U3MEHUTb
TarMayT, oTBeAEHHbIN CKPUMTY Ha 3aBeplieHmne paboTbl, B 06paboTumke OnStop() ykaxxmte HoBoe

3HayeHne B MUNIMCEKYHOAX, BO3BpaLlaeMoe AaHHOW QYHKUMEN.
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Mpumep Lua ckpunTa, BbIBOASLWErO COOOLWEHNE C KONMYECTBOM CAENOK NPU KaXKa0oM
nonyyeHUu/M3aMeHeHUn CAenKu:
NumberOfTradesOnCallbacks.lua

——-BrEIBOI COOOWEHMSA C KOJIMUECTBOM CIEJIOK IIpy KaXIOM HOJ’[y‘:‘[eHI/H/I/VIBMeHeHI/H/I CIOeJIOK

--<BODY
message ("Cxpunr 3anymeH.")

--BODY>

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

end

function OnTrade (trade)
message (string. format ("Obpaborka cmenkm N1 1mo mMHCTPyMeHTy $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 ("OBumee xomuuecTBO caesiok: " .. 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 ("3mecs Toxe <BODY>", 2)

--BODY>
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2. Bzanmopeuncreme notokoB Lua ckpunra

Mpu ncnonb3oBaHUM COBBLITUMHOM Moaenu Lua CKpUNT BbINOAHSAETCS B ABYX MOTOKaX: QYHKLUMU
06paTHOro BbI3OBA BbIMOJHAKTCA B OCHOBHOM noToke PM QUIK, a dyHKumMsa main()

B AononHuTenbHoM notoke PM QUIK (noapo6Hee cMm. n. 1). Mpu 3TOM ANng npefoTspalleHums
«noaBucaHum» PM QUIK Heo6xoamMMo KakMM-nn6o o6pa3zomM oNTUMUIUPOBATL CLLEHAPUN, ONUCAHHbIE
B PyHKUMAX 0OpaTHOro Bbi3oBa. OQHMM M3 CMOCOBOB TaKOW ONTUMMU3ALUM ABNSETCS NEPEHOC JIOTUKMU
06paboTKM MONYYEHHbIX CUTHANOB B PyHKLMUIO main(). JaHHbIN NnoAXo4 CBOAUT KONUYECTBO
cueHapueB B pyHKLUMM 06paTHOro BbI30Ba 4,0 OA4HOro, a UMeHHO nobasneHue B rnobanbHyto Lua
Tabnuuy (o4epenp) 3anncu o ToMm, 4To GyHKUMSA cpaboTana U BepHyna onpenenéHHblie 3HaYeHUs.
TakuM o6pa3om, Mbl MNosly4aeM ovepenb CO6bITUIN, KOTOPble HEOBXOAMMO 06paboTaTb B APYromM

NnoToOKe.

Mpumep peanunsaumm ovepeau FIFO («nepBbIM MpuWwén — nepebIM ywén») ang o6paboTku
cpabaTtbiBaHMSa PYHKLUMIA 06paTHOrO Bbi30OBa B PYHKLMM main():

--0ObpaboTrka cobuTuii PM QUIK B dyHKLUMM main () mocpenmcTBoM 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

Ucnonb3oBaHue Lua B Pabouem mecte QUIK 9



function main ()
while is_run do
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 OPOOOJIXMTEJIBHOT'O aJIlopuTMa o0paboTkyM COOBITUSA
message (string. format ("Obpaborka cobeiTua %s 3aBepmeHa'", value.callback))

end

B naHHOM NpuMepe UCnonb3yTcsa NoTokobe3onacHble GYHKUMK paboTbl ¢ Tabnamuamu Lua sinsert()
u sremove(), KOTopble NpeaocTasngeT nnarnH QLua. dopmMaT BbI3OBa NOTOKOBE30MACHbLIX QYHKLUUN
coBnapaeT ¢ GOpMaTOM BbI30Ba CTaHAAPTHbIX PyHKUMI Lua insert() v remove(), HO NPy BbINOJIHEHUN
noToko6e3onacHoM GYHKUMM BNOKMPYeETCS BbIMOJHEHME KOAA B APYrOM NOTOKE A0 OKOHYaHUS
paboTbl Bbi3biBAEMOM PYHKUMU. TaKMM 06pa3oM, UCKIKOHAKOTCS CUTYaLUMM KOJTM3UM, KOrga ABa
NOTOKa OAHOBPEMEHHO BHOCAT U3MEHEHMS B OAHY U Ty e Tabnuuy Lua, 4To MoXKeT NpMBOAMUTb

K HeonpenenéHHbIM CUTyaumsaMm.

U3 npumepa BMOHO, YTO BO BPEMS MHULMANM3AUUN OONONHUTENBHOTO NoToka PM QUIK o6bsaBnsieTcs
rnobanbHas Lua Tabnuua MAIN_QUEUE (MMsl nepeMeHHOM MOXET ObITb 1106bIM), B KOTOPYIO U 6yayT
3anuMcbIBaTbCA NOCAen0BaTENbHO BCE BbI3OBbI COOLITUM NpK cpabaTbiBaHUU DYHKLMK OBpaTHOro
BbI30Ba. B nononHUTENbHOM NOTOKE B PYHKUMM main() OTCNeXMBAETCS pa3Mep Tabnuupbl
MAIN_QUEUE, n, ecnu Tabnumua He nycTa, BbiNoAHSAeTCS 06paboTka oyepeam cobouitnii. Mocne
06paboTKkM COBbLITUS 3anNUCb M3 ovepenn yaanseTcs, Nnpu 3TOM BO BpeMst 06paboTku 3anncum

C HOMepoOM «1» B KOHeL, oyepean becnpensaTCTBEHHO MOIMyT A06aBNATLCS HOBbIE 3aMMUCK NMpPU
cpabaTtbiBaHMU DYHKUMI 0B6paTHOrO Bbi3oBa. MNocne yaaneHmsa 3anmucm C HOMEpPOM «1», Bce
HMXKeCTOosILLME 3annucu CABMUIratoTcs Ha 1 war, 1 3annucb C HOMEPOM «2» CTAHOBUTCS 3aMUChHIO

C HOMEpPOM «1», n TaKMM 06pa3oM BbINONHSAETCS 06paboTka Bcen oyepenn. Mo oKoHYaHUM 06paboTKKU
BCEN oyepeau CKPUNT NpofomKaeT paboTaTbh M OXMAAET HOBbIX COBbITUIM B ovepean. CxeMaTUYHO
ouvepenb FIFO, onucaHHyo B NpMMepe, MOXHO npeacTasuTb Caeayrowmm ob6pasom:
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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, UCMONb3YS AaHHbIM NOAX0A, Mbl pa3rpy>kaeM OCHOBHOM NoTok PM QUIK

M NepeHOCUM BCE CIOXKHbIE aNropuUTMbl 06paboTKM COBbLITUIM PM B 4OMNOAHUTENbHbIA NOTOK. Mpn 3TOM
HM OQHO COObITME He ByaeT NoTepsiHO 1 ByaeT o6paboTaHO B Nopsake obuwen ovepeaun. Ecnum
HEeobXxoAMMO cOo3aaBaTh ovepenb, OTOUILTPOBbIBASA TOJIbKO OonpeaeneHHble cobbITUSA, Hanpumep
U3MEeHeHMe KOTUPOBOK TOMLKO MO onpeaenéHHOMY MHCTPYMEHTY UK Knaccy, To B 06paboTunke
CoBbITMA MOXKHO 0,06aBUTb YCI0BUE, KOTOpOE ByaeT CeauTb, YTO B ovepeab NnonagatoT TObKO
HeobxoauMble CobbITUS, @ HEHYXXHbIe NponyckatTcs. NMpn HeobXo0ANMOCTHU BblaeseHUs
NMPUOPUTETHBIX COBBLITUI HY>XKHO BbIAENUTb AJI HUX OTAENIbHYIO OYepeab 1 MepBOCTENEHHO BbINMOJHATb

ee 06paboTKy, a nocne — BCe OCTajibHbIE.

Mpumep ovepean FIFO ¢ BblaeneHmeM npmoputeTa CoOObITUIO NOAYYEHUSI/U3SMEHEHUS COENKU U

GUNbTpaLUN U3MEHEHUS KOTUPOBOK TOJIbKO MO ONpeneneHHoOMY Knaccy:

--O6paborka coburuyt PM QUIK B dyHKLUMM main () nocpenmcTBoM ouepenu FIFO

——Cc BBIeJieHueM npuopmuretra OnTrade m dunbTpaumm 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 = 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 ("Pazmep ofbuen odepeny " .. tostring (#MAIN QUEUE))
elseif #MAIN QUEUE TRADES > O then

ProcessingOnTrade(MAIN_QUEUE_TRADES[lM
table.sremove (MAIN QUEUE TRADES, 1)
message ("Pazmep ouepenu cnesiok " .. tostring (#MAIN QUEUE TRADES))

end
end

end

function ProcessingCallbakc (value)
message (string. format ("Obpaborka cobeiTmsa %s Hadara", value.callback))
sleep (3000) --smMynauMsa OPOLOJIXMTEJIBHOTO aJIlOPMTMa OOPabOTKM COOBITMA
message (string. format ("Obpaborka cobeiTma %s 3asepmena'", value.callback))

end

function ProcessingOnTrade (trade)
message (string. format ("Ob6paborka cpenxu N%s HauaTa'", trade.trade num))
sleep (3000) --smMynauMsa OPOLOJIXMTEJIBHOTO ajIlOPMTMa OOpPabOoTKM CIEJIKM

message (string. format ("O6paborka cmenxu M%s s3abepumeHa", trade.trade num))
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end

B naHHOM npuMepe Mbl o6asunm Hosyto Lua Tabnuuy MAIN_QUEUE_TRADES, koTopas
npeaHasHayeHa ang co3gaHug ovyepenn cobbiTng fo6aBNeHUSI/U3MEHEHNS CAENKU, a8 B PYHKLMU
main() BblAennnm NpUopUTET ANg AaHHOM ovepeaun, Ao6aBUB ycioBue 06paboTku obLen ovepenm
MAIN_QUEUE ToNbKO B TOM C/lyyae, ec/iv odepenb caenok nycra. Takxke nobasunm ong cobbitms
OnQuote() GunbTpaLUO NO KNACCY MHCTPYMEHTOB, U TaKMM 06pa3OM Mbl YMEHbLUUIN o4yepeb

MAIN_QUEUE, He no6aBnss B HEE HEHYXXHble HaM CObbITUS.
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3. CozpaHme MHANKATOPOB TEeXHUYECKOoro
aHain3a C NOMOoLbIO CKpUNTOB Lua

B naHHOM pas3pgene paccMaTpmBaeTcsd Npouecc Co3gaHus MHOMKAToOpa Ha NpuMepe «CKOJb3SLWen

cpenHen» (Moving Average).

3.1 Kak yctpoeHbl uHaunkaTopbl B QUIK

OcHoBOW oNna NnocTpoeHus Bcex nHankatopoB B QUIK aBnsieTcs UCToOYHMK AaHHbIX (aanee UA). U4

npencrasnsieTr cobom Maccme, B KOTOPOM 3/IEMEHTbI ABASIOTCS CTPYKTYPaMm 1 UMEKT 6 Nonen:

Open;
. High;

Low;

Close;
Volume;

O U A WNR

. Time.

DaKTUYECKMN 3TO 3HAUUIT, YTO BCE 3/IEMEHTbI MAacCMBA B UCTOYHUKE OAHHbIX NMpeacTaBngaoT cobon
cBeun. B cnyvae TMKOBbBIX AaHHbIX Nons ¢ 1-ro no 4-e 6yay uMeTb O4HO 3Ha4YyeHWe, coBnagatouiee co
3HayYeHWEeM NapameTpa B 3TOT MOMEHT BpeEMEHU. MCTOUYHMKN AaHHbIX MOTYT ObITb MHTEPBAaMIbHbIMMU
rpadukamm (TUKK, 1 MUHYTa, 5 MUHYT 1 T.4.), paccymnTaHHbIMK Mo Tabanue o6e31nYEeHHbIX CAENOK UK

no UaSMeHeHNdaM napaMeTpa ToOpryeMoro MHCTpyMeHTa.

MHOmKaTop nNpeacrasnsieT co6om GyHKUMIO, KOTOpas Ansa anemMeHTa Mmaccmsa U MoXeT BepHYTb O4HO

WU HECKONBbKO YMcen, B 3aBUCMMOCTU OT KOMYECTBA IMHUM, OTOOpaXKaeMblX Ha rpaduke.

MHAMKATOP HE MOXET BbICTYNaTb UCTOYHMKOM OAHHbIX 415 APYroro MHOMKaTopa.

3.2 MMHMMaNbHLIN KOA MHAMKATOPpA

Mpumep 1 (ex1.lua)

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

end
function OnCalculate (index)

return nil

end
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PaccmoTpum no,u,po6Hee, 4YTO nNpounucxoauT npu nob6aBneHun Takoro MHOMKATOpPa Ha rpaduk.

Mpu cozpaHnu HOBOro nHAamMKatopa (NyHKT Jo6aBuUTb rpaduK (MHAUKATOP)... KOHTEKCTHOIO MEHI0
rpadmka) PM QUIK ckaHupyeT nanky Lualndicators B aupektopum PM QUIK Ha Hanunume B Hewn

CKpMnToB, OTBEYHAKLWMX CneayrLmm TpeGOBaHMﬂMZ

1. B ckpunrte onpepgeneHa rnobanbHaa Tabaunua Lua c umeHeM Settings;
2. OnpegeneHa pyHkuua Init();
3. OnpepeneHa ¢pyHkums OnCalculate().

Mone Name B Tabnuue Settings onpegenset nMa nHAMKaTopa, C KOTOPbIM OH OTOGpaXkaeTcs

B Ananore:

Tun rpaguka MCTOUHNK AAHHBDC

Test2 RIU3 [FORTS: @br4epib]

ZZ7

ExamElﬂ I
imple

Simptias
Simp|eMA}( HOBbIA HETOYHMEK

DTEMA diff
Simple Const
protrade =
Pile of MA 200 =
Lua Kalman Fiter | N Okt 2

uikalman Fifter: Hoeoe OkHO

iup

2] (o]

Ecnm ckpunT He yooBneTBopseT NnepeymncyieHHbIM Bbllle TpeﬁoBaHMﬂM nnn coaep>XXmnT CUHTakCn4yeckumne

owmnbKM a3bika Lua, TO OH He 0T06pa>KaeTc9| B AaHHOM Auanore.

Mpu BbIGOPE MHAMKaTOpa Examplel u HaxaTUKM KHOMKK «[a» OTKPbIBAETCS AMANOr HACTPOKHU

0T06pa)KeHMﬂ MHOAUNKATOpa:

Hacrpoiixa RIU3 [E =
O6wpe | JonontuTensHo | YposHm

Mognics RIL3 [ExampleT)

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

MpUBA3KE K OCAM

: K NEBOI oCW DnGKEShIEETh nocneaHee
3JH@4YEHHE

(@ ¥ npasoii oow

CoxpaHatb ][ OTuena H Cnpaeka
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Kak BMOHO Ha pUCYHKe Bblile, 3HayeHne nong Settings.Name nonano B NoANMCb HOBOIO UHAUKATOpPA
n oTo6parkaeTcs B none Name rpynnbl «[10fb30BaTeNbCKME HACTPOMKM», TakXKe B AmManore CBOUCTB
MHOMKATOPa MPUCYTCTBYIOT NapaMeTpbl OOHOW IMHUU C UMeHEM «JInHng 1». @yHkuu4a Init BepHyna
«1», 370 rosoput PM QUIK, 4yTo nHamkaTop 6ynet COCTOSATb U3 OAHOM IMHMU. TaK KakK NapaMeTpbl 3TOM
JIMHUK B KOAE He onuncaHbl (CM. NnpuMep BblLwwe), To 3HavyeHus nonen Color, Name, Type, Width

MHULUMNANTNUIUPYOTCA 3HAYEHNAMNU MO YMOJTYHaHUIO.

Mocne HaxaTnUsa KHOMNKM «COXPaHUTb» Ha rpaduke He NOSABASIKOTCS HOBbIE IMHUU, TaK KaK PYyHKLUUSA
OnCalculate Bcerga BosspalwaeT nil. 3To 3HayeHue rosoput PM QUIK, 4yTo 3HaueHue nHaukartopa ans

YKa3aHHOW CBEYM UCTOYHMKA OAHHbIX HE onpeaeneHo.

3.3 NameHeHune CBOMUCTB MHAMKAaTOopa

B KauecTBe NpuMepa 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

3pecb B Tabnumuy Settings pobasunuce nong period u line. None line aBngetTcsa MaccMBoM TabauLbl
C MHOEKCHBIM AOCTYMOM. DTO 3HAYMIT, YTO BCE 3/1IEMEHTbI TabNunubl AOCTYMHbI YEpPEe3 YNCIIEHHbIE

nHaekceol: line[1], line[2] u T.4.

MHOMKaTop B NnpuMepe BO3BpaLLaeT TONIbKO OAHY JIMHUIO, MO3TOMY M CBOMCTBA ONMCAHbI TO/IbKO ANg

OOHOW IMHUM C MHAOEKCOM 1.

B Omanore HacTpOEK 3TO BbIMAAUT Cleayrowmm o6pa3om:
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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

BC& 4TO He OTHOCKTCS K ONUCAHMIO NapaMeTPOB IMHKI, NoNagaeT B rpynny «Monb3oBaTesnbCckme
HacTpomnku». Tun napamMeTpa onpenensieTcs HavyanabHbIM 3HaveHueM. lNMone Name nmeeT CTPOKOBbIN

TUN, none period - YMC/IOBOM, TaK Kak B KOAE OHO MHULIMANU3NPOBAHO 3HAYEHNEM «5».

MapamMeTpbl IMHUM TENEpPb OTINYAKOTCS OT 3HAUYEHM MO YMONYaHUIO. Hanpumep, UBET NIMHUK

onpepenseT ¢yHKkuma RGB(255, 0,0).

3.4 PucoBaHue npsasMoun IMHNM

Ons 3Toro [,OCTaTOMHO U3MEHUTb TONbKO PYyHKUMIO OnCalculate cnepyownm o6pasom:

function OnCalculate (index)
return 100

end

Ucnonb3oBaHue Lua B Pabouem mecte QUIK 17



3.5 NMNopacuér cpepHero

MoAcYéT cpeaHero 3HaYeHMUA Ha 3a4aHHOM MHTEPBAsE MO LEHAM 3aKpbITUS CBEYM:

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

BakHble MOMEHTbI B KoAe npumepa:

1. TlpoBepsgeTca nepenaHHbIn UHOEKC CBeYU. ECim OH MeHblue 3a4aHHOro nepmnoaa,
TO BO3BpalwaeTca nil. JaHHbIX ANg pacyéTta He[0CTaTOYHO, MO3TOMY 3HAaYEeHUE UHOMKATOPA
He onpeaeneHo Ha UHOEeKCax CBevyen, MeHbLUMX, YeM 3a4aH0 B Settings.period.

2. [nga pacyéTta nHOMKaToOpa Be3ne UcnosblyeTtcs none Tabnuupl Settings.period.
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Ecnu B cBOMCTBaX MHOMKATOPA MOMEHATb 3HaYeHMe nong period u COXpaHuTb AaHHbIE:

Hacrpaiixm RIU3 [Example l]

O6WMe | JonoanuTensHo | YposHu

Moanuce RIU3 [Example3]

El Nenssosatenscrve HAacTpPoiki
MName Example3
100
El Nuaua MA
Color [l 355.00
MName A
Type Jlunnan

MAEdh -
MpuEA3KE K oCAM

K NEBOI oCW MNokasbiEaTh nocneaHee

o 3JH@4YEHHE
@ K NpasoH oK

[ coxpanurs | | Oruewa || Cnpaska

TO rpaduK BbIrNAAUT CleayolwmmM ob6pas3om:

JTO0T npuMmep MANKCTPUPYET TOT PaKkT, YTO BCe 3HAYEHUA U3 AManora HacTpoek UHOAUKATopa nocne
Ha>XaTna KHOMKU «COXpaHVITb» nonagarT B pa60Tarou.|,yro BUPTYaJIbHYIO MawmHy Lua u cTaHOBATCS

LOCTYMNHbI B PYHKUUAX CKpUMTa. [Mpn 3TOM HMKAK He 3aTparmBaeTcsd MCXOOHbIN KO4, CKPUNTa Ha AUCKe



M MHOUKATOPbI, y>XXe& CO34aHHblE C €ro NOMOLWbHO. Ecnv noBTOpHO 006aBUTb 3TOT MHOUKATOP

Ha rpauk, To nonyyum npenbioywyro KapTuHKY.

3.6 [loCcTyn K AQHHbIM

Kaxkablii MHOWMKATOpP NPUBSA3AH K UCTOYHUKY AAHHbIX. [1S AOCTYyNaA K AaHHbIM CKPUMT UCNONb3yeT

cnepyrowme QyHKUUN:

O(i);
H(i);
L(i);
C(i);
V(i);
().

3a uckntoyeHmem byHKUUm T(), BCE OHM BO3BPALLAOT COOTBETCTBYIOLLLEE 3HAYEHUE A9 YKAa3aHHOro
6apa - Open, High, Low, Close 1 Volume. ®yHKuMa T() BO3BpaLaeT Tabauuy, KOTopas COAepPXUT

BpeMs ykasaHHoro 6apa.

CpefoHee 3HayYeHMEe MOXKHO paccuymTaTb HE TOJIbKO MO LLEHE 3aKpbITUS. YCNIOXHMM Kod, f,o6aBmB

bYHKUUIO:
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(1i)

elseif v == "L" then
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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 ()
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 omnanore HacTpoek rpaduka noasnsgeTcs ewé ogHa nepeMeHHas - value_type. MeHa4 eé 3HaveHue,
MOXHO U3MeHSATb noBegeHne gyHkumu dvValue() n, COOTBETCTBEHHO, BXOAHbIE 3HAaYeHUS ANg pacyéTta

cpenHero 3Ha4vyeHusd.

3.7 Pacuetr EMA

EMA BbluncngeTcsa no cnenyowen ntepaunoHHom popmyne:
EMA: = = P:' + (1 _ﬂ]# EMA:'_:L

HeT BO3MOXHOCTM 06paTUTLCS HANPAMYIO K NPeablayliMM pacCuUTaHHbIM 3HAYEHUAM UHAMKATOpPA.
DTO 3HAUUT, YTO A1 BbIYUCIEHUI TEKYLLETO 3HAYEHUS HEOBXOAMMO XPaHUTb M NpeabiayLmne

3HayeHusa. Inga Takmx uenen B Lua ncnonb3yeTcs MexaHuUsM 3aMblkaHuii. OnpeaeneHue Takom
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DYHKLUMN HY>KHO BbIHECTU B OTAEJIbHbIN (a1 U B OTAEMbHbIW KaTasior, KOTOPbIM HE CKaHUPpYyeTCsa npu

CO340aHUN MHOUKATOpPa.

Mpumep danina c pyHKumnen pacyérta 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

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
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if index < period then

end

cache[index]

return nil

p = cache[index-1]

= average (1, index, v_type)

or dValue (index, v type)

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

v_t, kk)

k = kk or 2/ (period+1)

cache[index] = n
return n
end
end
function cached DTEMA ()
local cache EMA={}
local cache DMA={}
local cache TMA={}
return function(ind, p,
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
if index == 1 then
cache DMA =
cache EMA =
cache TMA =
end

{1
{}
{1

if index < period then

end

cache EMA[index] = average(l,index, v_type)

return nil

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]

p_dma

n_dma

= n_ema

= cache DMA[index-1] or

= k*n_ema +

cache DMA[index]

p_tma

(1-k) *p _dma

n_dma

= cache TMA[index-1] or

n_tma = k*n dma +

(1-k) *p tma

cache EMA[index-1]

cache DMA[index-1] or cache EMA[index-1]
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cache TMA[index] = n tma
return round(n dma, 2), round(n tma, 2)
end

end

B aToM npumepe, kpoMme dyHKUUKM cached_EMA, npucytcreyeTt pyHKUMA anga pacyéta DEMA n TEMA.
B nanke ¢ PM QUIK co3pagum nanky Include, kyga n coxpaHmm dann ma.lua.

Koa HamkaTopa C UCrnoib3oBaHUEM COXPaHEHHOro dana NpMHUMaET ceayrwmin Bua;:

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

®OyHkuma getWorkingFolder Bo3BpalaeT nyTb nanku ¢ dannom info.exe. B npumepe nocneaHun
napameTp He MCNONb3YETCS M MO YMOAYaHUIO B PYHKLMU UHULNANTU3UPYETCS 3HAYEHUEM
2/(Setting.period+1).
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MpuMep nosyyeHHOro nHAnKaTopa:

[ Hacrpoiixs RIU3 [EMA] Low 3] 60 iyt [ = |[ = |[ 52

Ofwwe | fononxntensHo | Y¥posHu

Moanuce

El Monszoeatenschne HaCTPoOikA
MName
k
period
value_type
B Nuwua 1
Colar
AR,
MpuBAZKE K oCAM
K MRG0 DCH MokasbiBaTh NoCneAgHes

o 3HAUeHue
@) K NpaEoH oCH

3.8 NlHAUKaTOp C HECKOJ/IbKUMU JINMHUAMMU

[0o6aBMM B KOO MHAMKATOPA eLlé oaHYy MHUIO EMA ¢ co6CTBEHHbBIMUY 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 = myEMA] (index, Settings.periodl, Settings.value typel)
ema2 = myEMA2 (index, Settings.period2, Settings.value type2)
return round(emal,2), round(ema2, 2)

end

Bug paHHoro rpadmka B PM QUIK:

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

Ofwme | Nononsutenshe | Yposa

MNoanucs

El Nonb3oBaTenbckne HACTPORKY
Mame
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 nHamkatopa 6biBaeT HEOH6XOOMMO HE TONbKO 3aHMMAaTbCA pacyéTamu,

HO M MCNOJIb30BaTb KakMe-nmbo CUCTEMHbIE pecypchbl, HanpuMep dannbl. 0 NOHMMaHMS, Koraa

MUX HY>XHO 0CBOBOAUTDL, cywecTByeT dyHKumMs OnDestroy.

Ecnn ¢pyHkuma OnDestroy onpegeneHa B CKpUnTe, TO OHa BbI3bIBAETCA NpU yaaneHUn nHamnkaTopa

WM 3aKPbITUM OKHa C rpadunKka AaHHOro nHaMkatopa. NMpumMep 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",

Log("Init return 1")
return 1
end
function OnCalculate (i)
Log ("OnCalculate(" .. 1 .. ™)")

end

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

end

3.10 Magician birthday

Moaundunuupyem bdyHKumno 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
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

M HanMweM MHOUNKATOoP:

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

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 TpaH3akuumn m3 Lua ckpunra

Onsa otnpaBku TpaH3akumin Ha cepeep QUIK u3 ckpunTta Lua nnarnH QLua npepoctasngaet QyHKLUUIO
sendTransaction(), a 4ns nonyyeHmMsa pesynbTaTa BbINOMHEHUS TPaH3aKkUUM Ha cepeepe QUIK
dyHKUMIO 0B6paTHOro BbizoBa OnTransReply(). PaccMOTPpUM CTPYKTYPY AaHHbIX QYHKLUUA M CNOCO6bI

X MCNos1b30BaHUA.
dyHkuua sendTransaction()

®dyHkums sendTransaction() npnHMMaeT B KayecTBe apryMeHTa Tabauuy Lua ¢ napameTpamu
TpaH3akumu. Ecnm TpaH3akuus He npowsia npoBepKky Ha ctopoHe PM QUIK, To ¢dyHKuMg Bo3BpaLwlaeT
ornucaHue owmnbKu, MHaye — TpaH3aKkuus oTrnpasnseTcs Ha cepsep QUIK. PaccMoTpuM cneayrowmi

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 $s He Npouyla NPOBEPKY Ha CTOpOHe TepMmmHasa QUIK [$s]",
transaction.TRANS ID, result))
else
message (string. format ("TpaH3akuus %s oTnpasyieHa'",
transaction.TRANS ID))

end

B naHHOM npumepe nong Lua Tabnuubl transaction aHanornyHel nonam .tri-arnna c napamMeTpamu
TpaH3akuui (noapobHoe onncaHmne dopmara .tri-panna n npumepsl TpaH3akuum cM. B PykoBoacTee
nonb3osaTtens QUIK, pasznen 6 «CoBMecTHag paboTa ¢ ApyrMuMu NpUNoXKeHUsIMu», MeHo Umnopt
TpaH3akumii / @opmMmar .tri-¢parina ¢ napameTpamm TpaH3akuuin). Npu 3TOM AN KOPPEKTHOM 06paboTKu
OAHHbIX YNC/IOBbIE 3HAYEHMS (LLeHa, KONMYECTBO U T.4.) AO/MKHbI NepeafaBaTbCs B BUAE CTPOKOBbIX

3HAYEeHUN.
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Ona ucnonb3oBaHUa QYHKLUMOHaNa oTNpPaBKKU TpaH3akKumMi cpeactsaMu Lua ckpmntos Heobxoammo
3HaTb, UTO CyLlecTBYyeT ABa popmarTa .tri-hanna — cneumnanbHbIi U YHUBEPCaANbHbIA. OCOBEHHOCTb
cneumanbHoro opmaTta B TOM, YTO AJ19 HEKOTOPOro Habopa TpaH3aKuuin 3ape3epBUpPOBaHbI
cneumasibHble HAUMEHOBAHUS NONEN N UX 3HAYEHUS, KOTOPblE ONMMCaHbl B PYKOBOACTBE NoOJib30BaTens
QUIK B pa3gene 6 «CoBMecTHag paboTa C ApyrmmMu npunoxeHnamu». B npegbiaywem npumepe

MCNOJIb30BaH creuuanbHblin GopMaT TPaH3aKUMN.

OCcoBeHHOCTbI YHMBEPCANbHOIO opMaTa BASeTCs TO, YTO C MOMOLLLIO HEFO MOXHO CPOpMMpPOBaTL
TpaH3aKUMI0, UCMONb3YS HENOCPeACTBEHHO ONMMCaHMe NMoasa TPpaH3akKuum, a He 3ape3epBnpoOBaHHOe
HavMeHOBaHMe Nons. 3To NO3BOASET Noab3oBaTeN O GOPMUPOBATL NtO6bIe AOCTYMNHbIE eMy

TpaH3akumu. PaccMoTpuM cnepyowmn npumep:

transaction = {}

transaction|['TRANS ID'] = '400001'
transaction['ACTION'] = 'Bron 3agBku'
transaction['CLASSCODE'] = 'TQBR'

transaction|['ToproBewi cueT'] = 'LO1-000XXXXX'

transaction| 'llpumeuanne'] = '0QX'
transaction|[ 'MucTpymenT'] = 'LKOH'
transaction['K/II'] = 'Kynna'
transaction| 'lera'] '2650.5"
transaction | 'JloTe' ] '300"
transaction['Tun'] = 'JluMuTHaS'

result = sendTransaction (transaction)

if result ~= "" then

message (string. format ("TpaH3akuusa $s He Npoula NPOBEPKY Ha CTOpPOHe TepMmuHasa QUIK [$s]",

transaction.TRANS ID, result))
else
%s oTnpamBJjeHa",

TRANS 1ID))

message (string. format ("TpaH3akuus
transaction.

end

B naHHOM NpuMepe onucaHa TpaH3akuus U3 npeabliaywero npMmepa, Ho C MOMOLLBIO
YHMBEpPCanbHOro popmarta. Tak Kak onmMcaHue TpaH3akuuu B yHUBEPCANbHOM popMaTe MOXeT
coaepxXaTb MUMeHa nosen c npobenamm U KUpUNNNLEN, TO 34eCb UCMOJb3YETCA APYron CUHTAKCUC
paboTbl C nonssMu Tabnuupsl Lua. CTout OTMETUTD, YTO nNons TRANS_ID (nonb3oBaTenbCKuMn HOMep
TpaH3akumuu), ACTION (Bua TpaH3akumu) u CLASSCODE (kopa Knacca, N0 KOTOPOMY BbIMOSHAETCS
TpaH3aKums) ob6a3atesibHbl U UX HAMMEHOBAHMSA OAMHAKOBbI KaK B YHMBEpCanibHOM dopMmarTe, Tak

n B cneumanbHoM. Elle ogHoM 0cOBEeHHOCTbIO YHUBEPCANbHOMo opMaTta aBASeTCs 3aBUCUMOCTb

OT A3bIKOBbIX YcTaHOBOK PM QUIK (MeH «Cuctema / HaCcTponku / S3bIKOBbIE YCTaHOBKMU...»).
MpuBeaeHHbIN Bbiwe NpuMep akTyaneH, ecnm B PM QUIK Bbi6paH a3bik Russian. Mpu ncnonb3osaHum

B PM QUIK sa3bika English aHanor npegbigywero npmMmepa BbirnaamnT cneayowmm obpasom:
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transaction = {}

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 $s He INpolla NPOBEPKY Ha CTOpPOHe TepMmmHasa QUIK [$s]",

transaction.TRANS ID, result))
else
message (string. format ("TpaH3akuus %s oTnpasyieHa'",
transaction.TRANS ID))

end

CTpyKTypa cneumanbHoro ¢popmara .tri-panna nogpobHO C NnpuMepamMu onucaHa B Paspene 6
PykoBoacTtea nosibzosatena QUIK, no3ToMy 0CTaHOBMMCS Ha pacCMOTPEHUN HOPMUPOBAHUSA tri-
darina B yHuBepcanbHoM popmarte. He 6yaem paccMaTpmBaTh KaXKabli BUA, TPAH3aKUMIA, TaK KaK U
60NbLIOro KOJIMYECTBA PbIHKOB 1 0COBbIX HACTPOEK pa3HbiX 6POKEPOB, BCE OHU MOTYT UMETb CBOU
OCOBEHHOCTU M PpacCMOTPEHUE BCEX UX BbIXOAUT 3@ paMKU AaHHOW TeMbl. PaccMOTpum
YHUBEpPCaabHbIN CNOCO6 GOPpMUPOBaHMA TpaH3akumKn B Lua ang nto6or A40CTYNHOM Nob30BaTeNto

TPpaH3aKUunn.

B PM QUIK po6asumM Tabnuuy «KapmaH TpaH3akumn» (MeHo «Co3aatb OKHO / BCce TUMbl OKOH...»),
OTKPOETCS OKHO C NapaMeTpaMu co3gaBaeMon Tabauupl, roe B paspese K1acCoB BUAHbI AOCTYMHbI
TpaH3aKUMKM U OOCTYMHbIe NapaMeTpbl BbIGpaHHOM TpaH3akuuu. BeibnpaemM Heobxoaumsble
napaMeTpbl TPaH3aKLUUM (3BE3404YKON OTMEUYEHbl NapaMeTpbl 06s13aTesNbHble A5 3anN0OJIHEHUS

nosib3oBaTeNnieM, OCTaJibHble MapaMeTpbl, eCJZIN UX He YKa3aTb, MPUMYT 3Ha4YeHUd no yMonanmo).
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CosgaHme kapuara Tp (==

Wma Tabimaus KapmaH

JOCTYMHbIE KNACTH! JOCTYMHbIE TPEH3EKLMAW

CHATWE 38ABKM
MepecTasnTb 3aABKK
YAanWTb BCE 38ABKKM N0 YCNOBWD

Cronfue

JAOCTYMHbIE NaPaMETPLI 3aronosku cTonbuos

= q

ol - x

*Tun Tun

FHCTpYMEHT iR MHCTpYMEHT
eHa ena

iﬁmmﬁﬁﬂllllllllllllll %ﬁMEﬁﬁIIIIIIIIIIIIIIIII
YCnoBMe MCMonHeHnA E QLv
KoMmeHTapuia

MepeHoMTE SaAEKY R

JaTa IKCMMpauin -

|

Mocne HaxaTusa KHOMKKU «[a» OTKPOETCs co3aaBaeMblin «kKapMaH TpaH3aKLMii», B KOTOPbIM HY>KHO
[06aBUTb HEOBXOANMbBIE TPAH3AKLMMW, BbIGPAB NMYHKT KOHTEKCTHOTO MEHIO «IMOMIOXUTL B KAPMaH»
M 3aMoJIHUB BCe HEOBXOAMMbIE NapaMeTpbl TPaH3aKUUKU HA hopMe.

& Kapwan o sl
Toproesii cuet KM Tun Wucrpyment  Lena Kenwuecteo

1 HF00DXX Mokynka  JlumutnpoeadHas  5i-9.16 69 000 100

2 HF000XX Mpoaaxa  PeiHounas Si-9.16 65272 100

Mocne 3TOro AaHHble TpaH3aKUMM HEO6XOANMO COXPaHUTL B .tri-@aiis, BbIGpaB MYHKT KOHTEKCTHOrO
MeHH «CoOXpaHUTb TpaH3akumu B tri-cparn». MonyyaeM onncaHme co3gaHHbIX TpaH3aKUKUiK, rae
CUMBOJIOM «;» pasaesieHbl NoAA TpaH3aKLUUK:

TRANS_ID=1;CLASSCODE=SPBFUT;ACTION=BBon 3aaBKM; TOPTOBEM

cueT=HF000XX; K/I=Iokxynka; Tun=JIMMuTupoBaHHas; Knacc=SPBFUT; UHCTpyMeHT=S1U6;1eHa=69000; K
ommuecTBo=100;Ycnoeue mcnosHeHMsa=[loCTaBUTbL B ouepenb; KoMmmeHTapwmii=;IepeHOCUTDH

3aaBky=HeT; JaTa skcnmpauun=20160414;

TRANS ID=2;CLASSCODE=SPBFUT;ACTION=Beon 3asaBKu; TOPT'OBLIL
cuer=HF000XX; K/II=Ilpomaxa; Tun=PeiHOUHAaA ; Knacc=SPBFUT; lucTpyMeHT=S1U6; llena=65272; Komuuec
TB0=100; YCcoBMe MCHONHeHUA=IIOCTaBUTbL B ouepenb; KoMMeHTapur=;lepeHOCUTH

3aaBky=HeT; JlaTa sxcnupaunn=20160414;

Mpwm Bbirpyske .tri-cpanina ns PM QUIK Bbirpy>xatoTca BCe Noss TPpaH3aKLUUKn, Kak
obsizaTenbHble, TaK U HeobaA3aTenbHble, MPU 3TOM HeobaA3aTenbHbIe NONNA
NMPUHMMAIOT 3HAUYEHMA No yMonluaHuio. NMpu dpopMmnpoBaHnmn TpaH3dakumm ms Lua
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CKpuMnTa Heob6s3aTesibHble NOJIA MOXXHO He 3apAaBaTb, B 3TOM cJZliy4yae OHM
aBTOMaTU4YeCKUN NPpUHMMAIOT 3HAYEeHMA No YMOJTHaHUIO.

MonyyeHHy CTPYKTYPY TPAH3aKLUMM U BO3MOXHbIE 3HAYEHUS! €€ NapaMeTPOB MOXHO MCMOMb30BaTb B

dopMUpOBaAHUU TPaH3aKLUMI U3 Lua ckpunTa:

transaction = {}

transaction['TRANS ID'] = '400001'
transaction['CLASSCODE'] = 'SPBFUT'
transaction['ACTION'] = 'Beon 3asaBku'
transaction|['ToproBewt cuer'] = 'HF000XX'
transaction['K/II'] = 'llpomaxa'
transaction['Tun'] = 'JluMuTUpoBaHHAA'
transaction|[ 'MlucTpymenT'] = 'SiU6’'
transaction|['llera'] = '69000"
transaction|'KomuuecTtBo'] = '100'

result = sendTransaction (transaction)

if result ~= "" then
message (string. format ("TpaH3akluusa $s He Npolla [IPOBEPKY Ha CTOpoHe TepMmmHasma QUIK [$s]",
transaction.TRANS ID, result))
else
message (string. format ("TpaH3akuusa %s oTnpasieHa'",
transaction.TRANS ID))

end

dyHkumnsa OnTransReply()

®OyHkuma OnTransReply() npenoctaBnseT BO3MOXHOCTb MOAyYeHUs MHPOpMauum o pesynbraTte
06paboTKKU TpaH3aKLMK Ha CTOpoHe cepBepa QUIK.

Bo Bcex npumepax B kavyectse TRANS_ID Mbl ykasbiBanu OQHO U TO Xe 3HAYEHUE, 3TO He ABNSEeTCH
owmnbKoM, Tak Kak cepsep QUIK He TpebyeT yHMKaNbHOCTN AAHHOTO NOAS, ero YHUKaNbHOCTb O0KEH
nogaep>xmBaTb NoJsib3oBaTeNb. JaHHOE nose npeaocTaBaseT BO3SMOXHOCTb OAHO3HAYHOro
COMOCTaBNEHMS NOAAHHOM NMONb30BaTeNEM TPAH3aKUMU U MOAYyYeHHOro ¢ cepeepa QUIK oTeeTa Ha
TpaH3akumio. Ecnn nonb3oBaTenb He noaaepXuBaeT YHUKanbHOCTb nons TRANS ID, oH TepgeT

BO3MOXXHOCTb KOPPEKTHOro onpeaeneHus, no Kakom TpaH3akumm npuwesn oTBeT C cepBepa.

CobbiTne OnTransReply() cpabaTbiBaeT onsa Bcex TpaH3akumii ¢ nonem TRANS_ID, TakuM o6pa3om,
pe3ynbTaTbhl 06pabOoOTKM TpaH3aKLUMM, KOTOpPble OblM OTNPaBAEHbI C MOMOLWbLIO DYyHKLMOHaNa
Trans2quik.dll, QPILE nnmn guHamMmueckom 3arpyskm TpaH3akumuim ns darna Tak xe MOryT 6biTb
nepexsayeHbl B ckpunTe Lua. Ong TpaH3akumi, OTrpaBAeHHbIX BPYYHYIO Yepes rpaduvecknmn

uHTepdenc PM QUIK, dyHkunga OnTransReply() He Bbi3biBaeTCH.
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Mpumep peanusaumnm OTNpPaBKM TpaH3aKUMii M3 Lua ckpunTa C NoflyYyeHneM nHdopmaumm

O pe3ynbTataxX UX BbIMOJIHEHUA!

——OTIIpaBKa TPaH3aKLIMM Ha IIpoIaxy IIOo pHHOqHOﬁ IIeHe KaXIyln CeKYHIOY

-=C MH@OpMMpOBaHMeM O pe3yJibTaTe BHIIOJIHEHUA IaHHOM TPaH3aKUUNA

——onpemesyiseM CTPYKTypy IJjid TpaH3akuuy 'Beom sasBku' no kjaccy TOBR
NewOrder TQBR = {}

NewOrder TQBR['TRANS ID'] = "'
NewOrder TQBR['ACTION'] = 'Beonm 3aaBku'
NewOrder TQBR['CLASSCODE'] = 'TQBR'
NewOrder_TQBR['TopPOBHﬁ cyer'] = "'
NewOrder TQBR| 'llpymeuanue'] = ''
NewOrder TQBR|[ 'VucTpymeHnT'] = ''
NewOrder TQBR['K/Il'] = "'

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

NewOrder TQBR['Tun'] = ''

function OnInit (script path)

is_run = true

——IJIA NOoANepXaHrsa yHuKajbHOCTM TRANS ID 3amaeM [EpPBHIM HOMEP TPAaH3aKUMU TEeKYIUM BpEeMEeHeM

CUCTEMEL
TRANS ID = os.time ()

end

function OnTransReply (trans reply)
——MHQOPMMPYET O KaXIOM IIOJIyUeHUM 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

——3alaeM IlapaMeTprel TpaH3aKUUN

NewOrder TQBR['TRANS ID'] = tostring (TRANS_ID)
NewOrder TQBR|['Toprosems cueT'] = 'LOI1-00XXXXXX'
NewOrder TQBR[ 'llpmmeuanme'] = 'QX'
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NewOrder TQBR[ 'ViucTpymeHT'] = 'LKOH'

NewOrder TQBR['K/II'] = 'llpomaxa'
NewOrder TQBR|['llena'] = '0'
NewOrder TOBR|[ 'JloTe'] = '1'
NewOrder TQBR['Tun'] = 'PuHOuUHaA'

local result = sendTransaction (NewOrder TQBR)

if result ~= "" then
message (string. format ("Tpau3akuusa $S He NpolUla IIPOBEPKY Ha CTOpoHe TepMmmHasa QUIK
[$s]", NewOrder TQBR.TRANS ID, result))
else
message (string. format ("TpaH3akuus %s ornpasieHa'",
NewOrder TQBR.TRANS 1ID))

end

--yBemuuuBaeM TRANS ID
TRANS ID = TRANS ID + 1
end
sleep (1000)
end

end

B naHHOM NpuMepe UCnonb30Banach Tak Ha3blBaeMas aCMHXPOHHAS OTNpaBKa TpaH3aKuMi, Korga
nocne oTnpaBKU TPAH3aKUUM CKPUNT He XAET pe3ynbTaTa ee 06paboTku, a Mpoao/HKaeT BbIMOJIHEHME
cnepyrwoLwmx cueHapues. MNMpu 3TOM B OCHOBHOM noToke PM QUIK npu npuxone pesynbtata 06paboTku
TpaH3akuuu U Bbi3oBe PpyHKUMM OnTransReply() ckpunT oTrnpaBnsieT coobLweHmne co CTaTyCcoMm
TPaH3aKUMMU N TEKCTOBbIM OTBETOM TOProBom cmctembl unm cepeepa QUIK. NMNonHoe onucaHmne Bcex
nonen pesynbraTa TpaH3akuMu npu BbizoBe GyHKUMM OnTransReply() 1 BO3MOXHbIe BapUAHTHI
CTaTycoOB npuBeeHbl B pasgene 4.24 «TpaH3akumu» PykoBoacTea nonb3oBaTtens MHTepnpeTtaTopa
a3blka Lua. Bce pe3synbtaThl 06paboTkm TpaH3aKUUA, KOTOPble OTNpaBnaancb 13 ckpunrta Lua,

DOCTYMHbI B «Tabnuue TpaH3akuum» PM QUIK (MeHto «Co3aaTb OKHO / BCe TUMbl OKOH...»).

PaccmoTpuM npuMep peanmsauum anroputMa CMHXPOHHOM OTAPaBKM TPaH3aKUMI, KOraa CKpunT
nocne Kaxaom oTrnpaBKu TPaH3aKUMKU OXMOAET pe3yfnbTaT €€ BbINOMHEHUS B TEYEHME HEKOTOPOTO
TarMayTa, U nocse 3Toro NpoaokaeT CBOK paboTy, NMbo nocne paspbiea cBa3m PM QUIK

C cepBepom:

—-—peanmsauysa aJI'OPMTMa CHMHXPOHHOM OTHNPAaBKM TPaH3aKLMN

NewOrder TQBR = {}

NewOrder TQBR['TRANS ID'] = "'
NewOrder TQBR['ACTION'] = 'Beonm 3adBku'
NewOrder_TQBR['CLASSCODE'} = '"TQBR'
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NewOrder TQBR|['Toprosemnt cuer'] = ''
NewOrder TQBR[ 'llpmmeuanme'] = "'
NewOrder TQBR|[ 'VucTpyment'] = ''
NewOrder TQOBR['K/I'] = "'

NewOrder TQBR|['llena'] = "'
NewOrder TQBR[ 'JloTsr']
NewOrder TQBR['Tun'] = ''

function OnInit (script path)
is_run = true
TRANS ID = os.time ()
--0ob0BaBiigeM TJioOalyibHYK Lua Tabauiy,
--koTopasa OyIeT XpaHMUTb MHOoOpMalUMi OO0 oOpaboTke KaxIoM TpaH3aKLUM
TRANSACTION COMPLETED = {}

end

function OnTransReply (trans reply)
if trans reply.trans_id == TRANS ID then

o

[

o

0]
~

message (string. format ("[lonyyeH oTBeT Ha TpaH3akuuio $i. Craryc -
trans reply.trans id,
trans reply.status,
trans reply.result msqg))

end

if trans reply.status >=2 then
—-—eCJIM CTaTyC TpaH3akuum 2 uiax OOJIiblle CUMTAEeM TPaH3aKUMID 00pa®oTaHHOM
--11 COXPaHSAeM pe3yJibTaT 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|['Toprosems cueT'] = 'LOI1-00XXXXXX'
NewOrder TQBR[ 'llpmmeuanme'] = 'QX'
NewOrder TQBR[ 'ViucTpymeHT'] = 'LKOH'
NewOrder TQOBR['K/Il'] = 'llpomaxa'
NewOrder TQBR|['llena'] = '0'
NewOrder TQBR|['JloTer'] = '1'
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NewOrder TQBR['Tun'] = 'PoHOuHaA'

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 $s He Npoujla [IPOBEPKY Ha CTOpoHe TepMmHasga QUIK
[$s]", NewOrder TQOBR.TRANS ID, result))
else
message (string. format ("TpaH3akuusa %s oTnpasieHa'",

NewOrder TQBR.TRANS_ 1ID))

--BpeMs (CeK) OXyOaHus OTBeTa Ha TpaH3aKLMIO
local timeOut = 30
—--3anoMMHaeM BpeMs CTapTa OXMIOAHMS OTBEeTa Ha TpaH3aKLMIo

local timeStart = os.time ()

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

end

——eCyM BpPEeMs OXMIAHMSA BHIUIO, M OTBET CO CTATyCOM 2 uiau OOJIblle He I[OJIy4YeH,
—--TO coofmaeM o6 3ToM M BO3BpamaeM false

if os.time() >= timeStart + timeOut then

message (string. format ("PesyneTaT 00paboTKM TpPaH3aKLUMUM %S He IOJIydeH C cepBepa QUIK

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

end
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B naHHOM npumMepe BHYTpU PyHKUMUM 06paTHOro BbizoBa OnTransReply(), kKpoMe MHDOPMUPOBAHUS
O cTaTyce 06paboTKM TpaH3aKuum, Mbl B rnobanbHyto Lua Tabnuuy TRANSACTION_COMPLETED
nobasnsem 3anmcu C HoMepamm TpaH3akuum U MHDOpMaUmen o pesynbTaTte MX 06paboTKK, a BHYTPU
Hawemn PpyHKunm sendTransactionSync() nocsie oTNpaBKM TPaH3aKUUM XOEM, KOraa B 3TOM
rnobanbHOM Tabaumue NOSABUTCS 3aNMCb C HOMEPOM OTMPaBAEeHHOM TPaH3aKkumu. B ,aHHOM npumepe
TpaH3akumsa 6yneTt cumtaTbCsl 06paboTaHHOM, ecnin eé cTaTyC 6osblue IMB0 paBeH «2», Tak Kak
cTatycbl «0 — TpaH3aKUMa oTnpasieHa cepeepy» U «1 — TpaH3aKUMa nonydeHa Ha cepsep QUIK

OT K/IMEHTa» He ABASITCS OKOHYaTebHbIMKU CTaTyCcaMmn 06paboTKM TpaH3aKUUN.
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5. Ucnonb3oBaHue pyHkuum PrintDbgStr()
Ha NMpaKTuke

Ons BbiBOAA OTNAaLOYHOM MHpOPpMaLumM padoTbl ckpunTa Lua nnarmH QLua npenoctaBnsgeT QyHKUUIO
PrintDbgStr(). B ocHoBe ¢yHKuUM PrintDbgStr() nexkxut BbizoB WIinAPI ¢yHkuun OutputDebugString(),

onuMcaHue KOTopoM MOXHO NOCMOTpeTb Ha canTe Microsoft Software Developer Network (MSDN). Mpwu

BbI3oBe PyHKUUM OutputDebugString() BbInoNHAETCS NOUCK 3apeErMCTPMPOBAHHON B CUCTEME
«MPOrpaMMmbI-fIOBYLLKU» OTAA04YHbIX COOOWeHUn. Ecnn Takaa nporpamMma HarvgeHa, em oTnpasnsieTcs
coobuweHne, n ganbHenwas obpaboTka [AaHHOIo COOB6LWEHMS 3aBUCUT OT QYHKLMOHANAa «nporpamMmmbl-
NIOBYLWKK». ECNn «nporpamMma-noByLLKa» He HalkgeHa, To Bbi3oB OutputDebugString() HM4ero

He genaert. [penMyLeCcTBO AaHHOW PYHKLMU B TOM, YTO eC/iv «NporpaMMa-oByLlKa» B CUCTEME

He HanaeHa, TO BPpeMS BbINOIHEHMS AAHHOM PYHKLUUM MUHMMANbHO U NPaKTUYECKM He 3afepXKnuBaeT
paboTy NporpamMMmbl. 3TO NO3BOMSET OCTaBAATb BbIBOA, OTNAA04YHOM MHDOPpMaLMUK faXKe B FOTOBOW
nporpamme.

PaccmoTpum npuMepbl ncnonbsosaHus dyHkumm PrintDbgStr() B Lua ckpuntax. B cnepyrowem
npuMepe Lua CKpUNT Kaxkable 5 cekyHA, OTNpaBAseT «NporpaMmme-noByLLIKe» 0T/1af04HOe CoobLWweHme
B BUAe TeKyLlen AaTbl U BpeMeHU:

is_run = true

function OnStop ()
is_run = false

end

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

end

JaHHble COOBLLEHUS HUTOE HE COXPAHSKTCS U ANg TOro, Ytobbl X yBuAETb, HEO6X0AMMO UMETb
DOCTYN K «NporpaMmMe-soByLlKe». MHOrMe nonynsipHbie OTAaauYnuKm MetoT PyHKLUMOHaN nepexaara
TaKUX OTNa[04YHbIX COOBLWEHMI. Ing [eMOHCTPALMM Mbl UCMONb3YyeM BeCnNaTHY YTUANTY

oT Microsoft - DebugView.

3anycTtus ytunuty DebugView n npuBegeHHbIn Bbilwe ko4 ckpunta Lua B PM QUIK, Mbl yBuanm
OT/NIaf04HbIe CO0bLWeHMs, oTnpasnasemMble dyHkumen 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: 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

< >

®OYHKUMOHaN 4aHHOM NporpamMmbl 4OBONBHO WXMPOK U NOAPOBHO ONMCAH B npuiaraemMon cnpaske
K nporpamme. OTMETUM Crieaylowee: oas Toro, 4Ttobbl 0ToO6paXkanmncb TOIbLKO HEOBX0AMMbIE HaM
coobLweHns, Heo6xoamMmo Ao6aBUTb GUALTP, KOTOPLIN ByaeT oTOOBpaXKaTb TO/IbKO Te CoobLeHmns,

KOTOpbIe COOEePXKaT UJIN HEe COAEPXKAH YKa3zaHHYH NOACTPOKY:

DebugView Filter >

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

Include: |OLua w | Beset

Exclude: | w | Cancel
Highlight: Fiter 1 |
| ¢

Ecnu ncnonb3syetca Heckonbko PM QUIK, n B KaXkaoM 13 HMX 3anyLleH ckpunT Lua, B KOTOPOM
ncnonbsyetca dyHkumng PrintDbgStr(), TO NOHATbL, N3 Kakoro PM nonyyeHo oTnagovHoe coobuieHue,
MOXHO Mo nAeHTUOUKATOPY NpoLecca, KOTOPbIA YKa3blBAaETCS B KBaAPAaTHbIX CKOOBKaX nepepn Kaxabim
coobLweHmneM. Y3HaTtb ugeHTudumnkaTop npouecca anga sanyweHHoro PM QUIK MoxHoO B AucneTtyepe
3apa4 Windows.

PaccMOTpuM npuMep peleHus 3agavym KOHTPOAS akTMBHOCTU Lua ckpunTta n MHGOPpMMpPOBaHUS
nofib3oBaTens No noyTe, ec/iv CKpUNT nepectan NogasaTb NPU3HAKU aKTUBHOCTU. NS pelweHuns
OaHHOM 3a4a4M Mbl 6yaeM ucnonbioBaTb pyHKUMOHAN WINAPI ¢ peanmsaumnen cobCTBEHHOM
«MPOrpaMMbl-NOBYLLKU» HA MHTEPNPETMPYEMOM S3blKe NMporpamMMupoBaHms Python 2.7. Huxe

npuseneH NUCTUHr ckpunta QLuaController.py:

import mmap
import struct
import win32event
import time

import smtplib
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import sys

def QLuaControllerStart(Filter = "OLua’”, TimeOut = 60):
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 0:
_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 %d [802d:302d:3%02d]: %s" % (process id,
ticks.tm hour,
ticks.tm min,
ticks.tm sec,
strl)

timeStart = time.time ()

if time.time () >= timeStart + int (TimeOut) :
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SendMail ("Script %s non active'" % Filter)

def SendMail (MsgText) :

fromaddr = Robot <someaccount@test.com>"'
toaddr = 'Administrator <administrator@test.com>'
subj = 'N !

msg_txt = " + MsgText + '\r

msg = "From: %s\nTo: %s\nSubject: %s\n\n$%$s" % ( fromaddr,
toaddr,
subj,
msg_txt)

username = ' unt'

password = '«

server = smtplib.SMTP ("smtp.test.com:25")

server.starttls ()

server.login (username, password)

server.sendmail (fromaddr, toaddr, msg)

to %s" % toaddr

print "Me
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]))

BblLIEONUCaHHbI NPUMEpP peanm3aummn «NporpaMMbi-IOBYLLKU» OT/IaA0UYHbIX COOBLEHMI BbIMOJIHAET
BbIBOJ, MOJIy4E€HHbIX OT/IAA04HbIX COOBLLEHMI B KOHCO/b U OTNPABASET Ha NpeaonpeaeneHHbln agpec

coobLeHne, ecnm oT ckpunta Lua B TeyeHUe 3a4aHHOro TammMayTta He 6b1J10 HOBbIX COOBLLEHUA.
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MpuMepsbl 3anycka danna U3 KOMaHAHOM CTPOKU (AN paboTbl CKpUNTa HEOBXO0AMM YCTAaHOBNEHHbIN

uHTepnpeTtatop Python 2.7 u Bbiwe):

1. 3anyck co 3HavYeHMaMU dunbTpa U TarmmayTa No yMonvaHuio (unetp — «QLuax», TanmMayTt - 60

CEKyHﬂ)ﬂﬂﬂ KOHTpong Lua ckpunTa:

is_run =

true

function OnStop ()

is_run

end

false

function main ()

while is_run do

end

end

PrintDbgStr ("QLua: "
sleep (5000)

D:\QUIK>QLuaController.py

Pid
Pid
Pid
Pid
Pid
Pid

5168
5168
5168
5168
5168
5168

[12:
[12:
[12:
[12:
[12:
[12:

Message send

45:

45

45:
45:
45:
45:

to

10]:
:15]:
207 :
25]:
30]:
35]:

Administrator <administrator@test.com>

QLua:
QLua:
QLua:
QLua:
QLua:
QLua:

os.date())

04/29/16
04/29/16
04/29/16
04/29/16
04/29/16
04/29/16

12

12:
12:
12:
12:
12:

:45:
45:
45:
45:
45:
45:

10
15
20
25
30
35

2. 3anyck co 3HadyeHuneM punbtpa «MyQLuaScript» 1 TaiMayTOM N0 YMOMYaHUIO Ans KoHTpons Lua

cKpunTta:

is_run

true

function OnStop ()

is run

end

false

function main ()

while is run do

sleep (5000)

end

end
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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
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 3HayeHuem dunbTpa «MyQLuaScript» n Tanmaytom 10 cekyHa, Ans KoHTpons Lua

cKkpunta:

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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