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TepMUHbI U COKpalLLleHUs

MnarnH QLua - nHTepnpeTaTop s3blka Lua, peannsoBaHHbll B Pabouem mecte QUIK, paboty
KoToporo obecneumBaeT 6ubnuoTteka glua.dll.

CkpunTt Lua - daiin ¢ pacwmpeHueM .lua nnm .luac (CkoMnuanpoBaHHbIA B 6aT-KO4 CKpUMT
Lua) coaep»xaliun cueHapum, HanMcaHHbIe C MOMOLLbIO AA3blKa NporpamMMnpoBaHms Lua,
MHTepnpeTupyemble nnarnmHoMm QLlua.

PM QUIK - Pa6bouee mecto QUIK.

1. Bo3MOXHbIe noagxoabl HaNMMcaHuNA
ckpuntoB Lua ana nnarvHa QLua
B PaboueMm Mmecte QUIK

MnarmH QLua obpabaTtbiBaeT ckpunTbl Lua B kogmnposke ASCII. [Ins KOppeKTHOro otobpaxeHus
kupunnnubl B PM QUIK pekomeHayeTtcs kogmposka Windows-1251 (Cp1251).

3anyck ckpunTta Lua BbinonHsaeTcsa B avanore «JocTtynHble ckpuntbl» PM QUIK (MeHto CepBucChI /
Lua ckpunTbl...). [Ang 3anycka agobaBbTe HEO6XOAUMbBIN CKPUMT N HAXMUTE Ha KHOMKY
«3anyCcTuTb». 3anyCcK CKpuNTa BCceraa HauymMHaeTca ¢ 06paboTkm Tena ckpunTa BHe Kakux-nmbo
dyHKumMn, 0603HaumMM ero <BODY>. MoXXHO BbiAEIUTb TpU Noaxona nNpm co3gaHmm Lua ckpunTa:

1. Bcsa Heo6xoamMmana normka onucbiBaerca B obnactn <BODY>. B 3T1oM cny4dae cueHapum,
OMNMCaHHbIE B Te/le CKpUMTa BHe Kaknx-nmbo gyHKUMIA, nocsie 3anycka BbIMNOSHATCA TO/IbKO
OAWH pas, N CKPUNT NepexoanT B COCTosiHME «OcTaHoBAeH». [JaHHbIA NoAX0o4 NPUMEHUM 4SS
Lua ckpunToB, Lefnblo KOTOPbIX SBASETCS pa3oBbli NOACHET He0b6X0AMMbIX AaHHbIX. CKpUNTbI C
TakoM CTPYKTYpPOWN BbIMOMHAIOTCA B OCHOBHOM notoke PM QUIK, Taknum o6pa3om, Heob6xoamMmMo
UMeTb B BUAY, 4To BpeMs paboTbl cLueHapmueB B CKpUNTax AaHHOMo Tvna AOXHO 6biTb
CpaBHUTENbHO HEBONBLUNM, @ TAKXE HE peKOMEeHAYETCS ucnonb3oBaHme gyHkumm sleep(),
MHaye 6yayT 3aMeTHbl «noaBucaHusa» B pabote PM QUIK.

CxeMa BbinosiHeHMs 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 ckpunTa, BbIBOASLLErO COOOLLEHNE C KONMYECTBOM CAENOK:
NumberOfTrades.lua

——BeIBOI COOBWEHMS C KOJMUECTBOM CHEJIOK

--<BODY

number of trades = getNumberOf ("trades")

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

-—-BODY>

2. Bca Heob6xoauMasi normka onucbiBaeTcs B (pyHKLMM C npeaonpeaesieHHbIM UMeHeM
main(). B aToM cnyyae nocne 3anycka CKpunTa NepBOHAa4YasbHO BbIMOMHSAOTCA CLeHapuu,
onucaHHble B <BODY>, ecnn oHM NpucyTCTBYIOT. [lasee B OTAENbHOM NOTOKE BbIMNOSIHAETCS
dyHKums main().

CxeMa BbINosHeEHNS Lua ckpunTa ¢ AaHHbIM NOAXOAOM:

OcHogHoli NTOMokK HdononHumenbHbIli MTOMOK
mepmuHana QUIK mepmuHana QUIK

Haxamue kHorku «3anycmume»

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

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

Bo BpeMs BbiNnonHeHUsa ¢yHkuum main() Lua ckpunT He MewaeT paboTe OCHOBHOMO
dyHkunoHana PM QUIK, TakuM obpa3zom, BHyTpu dyHKLMM main() ncnosnb3oBaHue pyHKLUN
sleep() He npuBoaAUT K «noaBMcaHmio» PM QUIK 1 no3BOMSIET MEpMOANYECKHN
npuvocTaHaBAMBaTb CKPUNT U BO306HOBAATL ero paboTy yepe3 HEKOTOPbIN NPOMEXYTOK
BpeMeHun. CKkpunT cuntaetcs paboTtatowmm, noka pabortaet dpyHkuma main(). Mpu
3aBeplieHun paboTbl dyHKUMKM main() cCKpunT nepexoauT B cocTossHue «OctaHoBneH». lMpu
NPUHYAUTENBHON OCTAHOBKE CKPUMNTA HaXaTueM KHoMku «OCTaHOBUTbL» eMy AaeTca 5 cekyHp
Ha 3aBeplUeHne paboThl.

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

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

——IOIPpV HaJM4uMM I[OIKJINUEHMA K CePpBEPY

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

--BODY>

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

end

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

--BODY>

3. Co6biTuitHasa moaenb. Mpu BbibOope faHHOMO NoAxoAa npeaocTaBnseTcs rMbkas cpeaa
BbIMOJSIHEHMS NONb30BaTENbCKUX cueHapues BHYTpu QUIK, nossongwowas MrHOBEHHO MosiyyaTb
MHTepecywwmne cobbitus ot PM QUIK, nponsBoas HyxHyt 06paboTky aTux cobbituin. Ans
06paboTKK TOro MM UHOro cobbiTMs HeEO6XO0AMMO B CKPUMTE Nponucatb GyHKUNUIO
C npeponpeAeneHHbiM Ha3BaHWeM. OnncaHue gaHHbIX GYHKUMN NpuBeaeHO B pasgene 2.2
«®yHKUMKM obpaTHOro Bbi3oBa» PykoBoACTBa nosib3oBaTens MIHTepnpetaTopa s3bika Lua.
CkpunT Lua MOXeT coaepxaTb HECKOIbKO PYHKUNI C npegonpeseneHHbIMN Ha3BaHUsAMM,
apnawmmmcsa obpabotumkamm cobbITMN, TakKUX Kak HOBas caenka, HoBas obesnmyeHHas
caenka, usMeHeHune KOTUPOBOK U T.A4.

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

Haxamue kHorku «3anycmume»

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

Bbizos 3adaHHbIx 8 CKpurnme
obpabomuyukos cobbimudi
mepmuHana QUIK

Haxamue kHonku « OcmaHosume»

lMpekpawerue sbizosa
obpabomuyukos cobbimudi
mepmuHana QUIK

lMepexod ckpunma e cocmosiHue
«OcmaHosneH»

5 cex.

Kak n B npeabiayliel CTpykType ckpunTa Lua, nocne ero 3anycka nepsBoHavasnbHO
BbIMOJIHAOTCS CUEeHapuun, onnucaHHble B <BODY>, ecnn oHW NpUCYTCTBYIOT. [anee nponcxoamT
BbI30B 0bpaboTumnka c nmeHem OnInit(), ecnm oH npucyTtcrByeT. B o6paboTtumnke OnInit()
NoNb30BaTeb UMeeT BO3MOXHOCTb MHULMANN3NPOBaTb BCE HEOOXOANMbIE MEPEMEHHbIE U
6nbnmnoTtekn nepes 3anyckoMm oTAeNbHOro notoka. lNMocne 3aBepweHns pyHkumm OnInit()
NponcxoauT co3gaHue otaenbHoro notoka PM QUIK, 1 B 3TOM NOTOKE HAYMHAET BbIMOSIHEHME
dyHkums main(), kotopas ob6s3aTenbHO AO/XKHa NMPUCYTCTBOBATb B ckpunTte. CKpunTt
cuntaeTtca paboTtarowmm, noka pabotaet dbyHkuma main(). MNpu 3aBepweHnn paboTol
dyHKunmM main() ckpunT nepexoanT B COCTOsSIHME «OCTaHOBNEH>».

Bce dyHKunm 06pabotkn cobbiTuin, B oTamumne ot pyHKUMM main(), BbINOMHATCA B paMKax
OCHOBHOro notoka PM QUIK, nosToMy nosib3oBaTesnto He06XxoAMMO ONTUMU3UPOBATb BpeEMS
NCNONMHEHNSA TaknX dYHKUMA, 4To6bl BpeMs MX paboTbl 661510 CpaBHUTENBHO HEGONbLUIUM,
nHaye 6yayT 3aMeTHbl «noaBucaHusa» B pabote PM QUIK.
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MpuMep CTpYKTYpbl ckpunTa Lua:

——MMHVIMaJIbHaA CTPYKTYpPpa CKpUIITa IIPpM MCIIOJIb3OBAHUM COOBITUMHOM MOIEeJN

is_run = true

function OnStop ()
is_run = false

end

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

end

B BbiLLeonMcaHHOM nMpuMepe Mbl 06bsBAseEM rnobasbHY0 NepeMeHHYo 10rM4Yeckoro Tmna
is_run, KoTopasi uMmeeT 3HadeHue true 4O MOMEHTa HaxaTus KHOMkn «OCTaHOBUTL» B
avanore «[loctynHble ckpunTbl» PM QUIK. B dyHKUMM main() BbINOAHAETCHA UMK/, KOTOPbIN
yepes Kaxgble 100 MMnnmMcekyHa NpoBepsieT COCTOSIHME NepeMeHHoNn is_run. Ecnu
nepeMeHHas umeet 3HadveHue false, UMK 3aBepllaeTCa N, COOTBETCTBEHHO, 3aBepluaeTt
paboTty dyHKkums main(), uTo NpnBOAMT K Nepexony CKpunTa B COCTosiHME «OCTaHOBNEH>.
3apepxka B 100 MmunnncekyHa BHYTpU unkna dgyHkumm main() npusegeHa ons npuMepa, eé
3HAYeHME MOXHO YBESINYUTb UM CHU3UTb Npu HeobxoanmocTu. Ecnm ybpaTb BbI30B pyHKUNMK
sleep() BHYTPM umnkna, To ckpunt 6yaeT 3arpyxatb Ha 100% oaHO M3 s4ep npoueccopa, 4YTo
NO3BOJINT YBEIMUYNTb CKOPOCTb 06paboTKKM CcLeHapueB BHYTPW UMKa, HO NpuBeaéT K 6onee
WHTEHCUBHOMY MCMOb30BaHUIO PpeCypcoB KOMMbIOTEpa.

Mpn ocTaHOBKE CKPUMTa Ha)aTUeM KHOMkK «OCTaHOBUTb» eMy AaeTcsl 5 cekyHA Ha
3aBeplieHue paboThi.

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

Takxe Heo6xoANMMO UMeTb B BUAY, YTO PYHKUMSA OnStop() BbINONHAETCS B OCHOBHOM MOTOKE
PM QUIK, n, Tak Kak B MOMEHT OXuAaHus 3aBeplienmnst ckpunta (5 cekyHa) OoH 3aHMMaeT
OCHOBHOM noTok PM QUIK, To apyrne o6pabotumnkm cobbiTmii yxke He Bbi3biBalOTCs, @ camo PM
QUIK MOXeT HEKOTOpOE BpeMS HaXxoAUTbCS B «NOABUCLUEM» COCTOSSHUK. [pn Heob6xoaMMOCTHU
W3MEHUTb TalMayT, OTBEAEHHbIN CKPUMTY Ha 3aBepueHne paboTbl, B obpaboTumke OnStop()
YKaXXNTe HOBOE 3HayeHue B MUIIMCEKYHAAX, BO3BpaLLAaeMoe AaHHON PyHKUNEN.

MpuMmep Lua ckpunTa, BbIBOAALWErO COO6LEHNE C KOIMYECTBOM CAENOK NPU KaxaoM
NnoayyYeHnn/M3MeHeHnn caenku:

NumberOfTradesOnCallbacks.lua

——-BelBOI COOOWEHMA C KOJUYECTBOM CIOEJIOK IpM KaXIOoOM HOqueHMM/MSMeHeHMM CIOeJIOK
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-—-<BODY
message ("Cxkpunt 3anyumeH.")

--BODY>

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

end

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

end

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

end

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

end
-—-<BODY

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

--BODY>

Ucnonb3oBaHue Lua B Pabouem mecte QUIK



2. Bzanmopeuncreme notokoB Lua ckpunra

Mpn ncnonb3oBaHUM COBLITUIAHOM Mogenn Lua CKpUNT BbIMOMHAETCS B ABYX NMOTOKaxX: yHKLUMMK
ob6paTHOro Bbi30Ba BbLINOAHAKTCA B OCHOBHOM notoke PM QUIK, a dyHkumns main()

B AonosiHnTenbHoM notoke PM QUIK (nogpobHee cM. n. 1). MNMpu 3TOM ANns npeaoTBpaLlleHuns
«nogsucanmii» PM QUIK HeobxoanMo KakmMM-nmb6o o6pa3oM onTUMM3NpoBaTb CLEHApUX,
onuncaHHble B QYHKUMAX obpaTHOro BbizoBa. OgHUM M3 CNOCOB0OB TaKOW ONTUMM3AUNM ABASIETCS
nepeHoc Nornkm o6paboTkn NoayUYEHHbIX CUrHanoB B pyHkuno main(). JaHHbIi noaxon CBOAUT
KONIMYEeCTBO cueHapueB B yHKLMM 06paTHOro Bbi3oBa 4O OAHOrO, @ UMeHHO aobasneHue

B rnobanevHyto Lua Tabnuuy (oyepeab) 3anucu o ToM, 4YTo pyHKUMS cpaboTana n BepHyna
onpenenéHHble 3HayeHns. Takmm obpas3oM, Mbl Mosy4YaeMm ovepenb cobbITUiN, KOTOpblE
HeobxoamMmo obpaboTaTb B AAPYrOM MOTOKE.

Mpumep peannsaunm odepean FIFO («nepBbiM NpUWEN — NEPBbIM yLWEN») ans 06paboTkum

cpabaTtbiBaHuA dyHKUMIM 06paTHOro Bbi3oBa B dyHKUMKM main():

--0O6paborka coburuit PM QUIK B ¢yHkuMM main () nocpencTBoM ouepernu FIFO

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

end

function OnOrder (order)

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

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

end

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

"OnAllTrade", value = all trade})

end

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

end

function OnStop ()
is_run = false
return 2000

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

end

function ProcessingCallbakc (value)

message (string. format ("Obpaborka cobeTusa %s Hauara", value.callback))

sleep (3000) --sMynauMS OPONOJIKUTEJIBHOT'O aJIlOpUTMa O0paBoTKM COOBITUS

message (string. format ("Obpaborka coOeTusa %s saeepmena", value.callback))
end

B naHHOM npuMepe ncnonb3yoTcsa notokobesonacHble dyHKUMK paboTbl ¢ Tabnnuammn Lua
sinsert() n sremove(), KoTopble NnpenoctasnseT naarnH QLua. dopmaT BbI3OBa
notokob6e3onacHbIX PYHKLUMA coBnagaeT ¢ GopMaToOM Bbi30Ba CTaHAAPTHbIX PYHKUUN Lua
insert() v remove(), HO Npu BbINO/IHEHMM NOTOKObBEe3onacHon hyHKUNM 6NoKMpyeTcs
BbINOMIHEHWE KOAa B APYIrOM MOTOKE A0 OKOHYaHWs paboTbl Bbi3biBaeMon PyHKUNN. Taknm
06pa3oM, MCKNOYAOTCA CUTYyaunn KOANM3MN, Koraa ABa noToka 04HOBPEMEHHO BHOCAT
N3MEHEHUs B OA4HY M Ty Xe Tabnuuy Lua, 4To MOXeT NpMBOAUTL K HeoNpeAenéHHbIM CUTyaLusaM.
N3 npuMepa BMAHO, YTO BO BpeMs MHULMANN3AUNM AONOAHUTENbHOro notoka PM QUIK
obbsaBnsierca rnobanbHasa Lua Tabnmua MAIN_QUEUE (1MMs nepeMeHHOM MOXET 6bITb N06bIM),
B KOTOpPYtO 1 6yayT 3anncbiBaTbCs NocsefoBaTesIbHO BCE Bbi30Bbl COObITUI Npu cpabaTbiBaHMK
dyHKUMIM obpaTHOro BbizoBa. B gononHuTensHoM notoke B dyHKkUMn main() otcnexusaeTtcs
pasmep Tabnuubl MAIN_QUEUE, 1, ecnn tabnunua He nycTta, BbinonHseTca o6paboTka ouepean
cobbiTmin. NMocne 06paboTkn cobbITUA 3aNUCb U3 oUepean yaanseTcs, Npu 3TOM BO BpeMS
06paboTKkM 3anncn ¢ HoOMepoM «1» B KOHeL, ouepeamn becnpensaTCTBEHHO MOryT A06aBnATbCS
HOBble 3anucu npu cpabaTtbiBaHM PyHKUNIM 06paTHOro Bbi3oBa. Nocne yaaneHmns 3anncu

C HOMEpOM «1», BCe HMXeCTosLMe 3annucu caABUratoTca Ha 1 war, n 3annmcb C HOMepoM «2»
CTQaHOBUTCSA 3aMNUCbl0 C HOMEPOM «1», n Taknm obpa3oM BbiNnoAHAeTca obpaboTka BCel odepean.
Mo okoHYaHMK 06paboTkKM BCeEM ouepean CKpUNT NPOAOIXAEeT paboTaTb M 0XMAAET HOBbIX
cobbiTMin B ouepean. CxemaTMuHoO ovepeab FIFO, onnucaHHylo B NpuMepe, MOXHO NpeacTaBUTb
cneaywouwmm obpasom:
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CocmosHue o4yepedu (MAIN_QUEUE)

4 3 2 1

Obpabambieaemecs nepsoe
cobbimue g o4yepedu

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

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

Taknm 06pazoM, MCnosnb3ys AaHHbIA NOAX04, Mbl pa3rpy>aeM OCHOBHOM noTok PM QUIK

N MepeHOCMM BCE CNOXHble anroputMbl 06paboTku cobbiTn PM B AONONHUTENBbHBLIN MOTOK. Mpwn
3TOM HUK 0AHO cobbiTne He 6yaeTt notepsiHo n 6yaet obpaboTtaHo B nopsiake obwen ouepeaun. Ecnm
HeobxoaMMO co3gaBaTtb odepenb, OTHUALTPOBbLIBAS TONbKO onpefesieHHble cobbITUSA, Hanpumep
N3MeHeHWe KOTUPOBOK TOJIbKO MO onpeaenéHHOMY MHCTPYMEHTY MAKn Kfaccy, To B obpabotunke
CcobbITUS MOXHO f06aBUTbL yCNnoBue, KoTopoe byaeT crnegnTb, UTO B ovepeab nonagatoT TObKO
HeobxoaMMble COBbITUS, @ HEHYXHbIe nMponyckatoTcs. [Mpn HEO6X0ANMMOCTM BblAENEHUS
NMPUOPUTETHBLIX COOLITUIN HYXHO BbIAENUTb ANS HUX OTAENbHYIO oYepeab U NMepPBOCTENEHHO
BbIMOSIHATL €e 06paboTKy, a nocne — BCe OCTasbHbIE.

Mpumep odepeaun FIFO c BbigeneHneM NpnopuTeTa CobbITUIO MONYYEHUS/N3MEHEHNS CAENKMN
n punbTpaunm n3MeHeHnss KOTUPOBOK TOJSIbKO MO onpeaeneHHOMY Kaccy:

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

—--c BbesieHMeM npmopmureTa OnTrade u ounbTpaumum OnQuote

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

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

end

function OnTrade (trade)

table.sinsert (MAIN_QUEUE_TRADES, trade)
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end

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

end

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

end

function OnStop ()
is_run = false
return 2000

end

function main ()
while is_run do

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

ProcessingCallbakc (MAIN QUEUE([1])
table.sremove (MAIN QUEUE, 1)
message ("Pas3mep obmeln ouepemu " .. tostring(#MAIN_QUEUE))

elseif #MAIN QUEUE TRADES > 0 then

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

end
end

end

function ProcessingCallbakc (value)
message (string. format ("OBpaborka cobuTus %s Hauarta", value.callback))
sleep (3000) --sMyauUMs OPOIOOJIKMTEJIBHOTO ajIlTOpUTMa 00paboTKM COOBITUS
message (string. format ("Obpaborka coOuTusa %s 3aBepmena", value.callback))

end

function ProcessingOnTrade (trade)
message (string. format ("OBpaboTka cpenku Nss HauarTa", trade.trade num))
sleep (3000) --sMyaUMs OPOIOOJIKMTEJIBHOTO aJITOPUTMa OOpaboTKM CIEJIKM

message (string. format ("O6paborka chenku Nss z3aeepueHa", trade.trade num))
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end

B naHHoM npumepe Mbl go6aBunun HoByto Lua Tabnuuy MAIN_QUEUE_TRADES, koTtopas
npegHasHa4vYeHa 45 co3gaHus odepean cobbitus gobaBneHusi/M3aMeHeHNs caenkm, a B GyHKUMK
main() Bblaenunn NpuopuTeT AN AaHHOK ovepeaun, nobasme ycnosmne o6paboTkm obuien
ouepean MAIN_QUEUE T0/1bKO B TOM C/ly4dae, ec/im o4yepenb CAENOoK nycra. Takxe gobasunu ans
cobbiTs OnQuote() dunbTpaumio No Kaccy NMHCTPYMEHTOB, U TaKMM 06pa3oM Mbl YMEHbLUUAN
oyepeanb MAIN_QUEUE, He no6aBnsia B HEE HEHYXHble HaM CobbITUS.

Ucnonb3oBaHue Lua B Pabouem mecte QUIK 13



3. CozpaHme MHANKATOPOB TeXHUYECKOoro
aHa/Zim3a € NoOMoLLbIO CKpUNTOB Lua

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

3.1 Kak yctpoeHbl uHankaTopbl B QUIK

OcHoBoWM ans noctpoeHuns sBcex nHamkatopos B QUIK sBnseTcs nctoyHuk gaHHbix (panee NA). U4
npeacrasnseTr cobo MaccmMe, B KOTOPOM 3/1IEMEHTbI SABASIOTCA CTPYKTYpaMm 1 MMeroT 6 nonen:

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

O U A WNRER

DaKTUYEeCKM 3TO 3HAYUT, YTO BCE 3/IEMEHTbI MAacCMBa B MCTOYHMKE AaHHbIX NpeacTaBastoT cobomn
cBeyn. B cnydae TMKOBbIX AaHHbIX NoAsa € 1-ro no 4-e 6yay nmeTb 04HO 3Ha4YeHMe, coBnajaruiee
CO 3Ha4yeHMeM napaMeTpa B 3TOT MOMEHT BpeMeHWN. NCTOUYHMKM AaHHbIX MOryT 6biTb
MHTEepBasibHbIMK rpapmnkamu (TMKU, 1 MMHYTa, 5 MUHYT U T.4.), paccunTaHHbIMK Mo Tabnuue
06e3NMUYEHHbIX CAENOK UK MO U3MEHEHMSIM NapaMeTpa TOPryeMoro MHCTpyMeHTa.

NHankaTop npeacTtaBnsieT cobol pyHKLUMIO, KOTOpas Ans anemeHTa Mmaccuea W MoXeT BEPHYTb
O[HO UM HECKOJIbKO YMCesl, B 3aBUCUMOCTM OT KOJIMYECTBA SIMHMIN, OTOBpa)kaeMbix Ha rpaduke.

NHOWKATOp HE MOXET BbICTYNaTb MCTOYHMKOM AaHHbIX ANS APYroro MHAMKaTopa.

3.2 MMHMMaNbHLIN KOA MHAMKATOPA

Mpumep 1 (exl.lua)

Settings=
{

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

end
function OnCalculate (index)

return nil

end
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PaccMoTpuM noapobHee, YTO NPOUCXOAUT Npu AoBaBMEHMM TaKOro MHAMKATOPa Ha rpaduk.

Mpu cozgaHumn HoBoro nHamkatopa (NyHkT [jo6aBuTb rpadpmk (MHAUKATOP)... KOHTEKCTHOIO
MeHi rpacdumka) PM QUIK ckaHupyeT nanky Lualndicators B aupektopun PM QUIK Ha Hann4yune
B HEN CKPUNTOB, OTBEYAKLLMX CNeaylmm TpeboBaHmnaM:

1. B ckpunte onpeaeneHa rnobanbHas tTabnuua Lua c uMeHeM Settings;
2. OnpepeneHa pyHkums Init();
3. OnpegeneHa ¢pyHkuma OnCalculate().

Mone Name B Tabnuue Settings onpegensietr nms nHAMKaToOpa, C KOTOPbIM OH OTo6paXkaeTcs
B Ananore:

[

Tun rpaguka MCTOuUHNK A4AHHBDC

Test2 RIU3 [FORTS: @br4epib]

ZZ7

ExamElﬂ I
imple

Simptias
Simp|eMA}( HOBbIA HETOYHMEK

DTEMA diff
Simple Const
protrade

Pie of MA 200 |
Lua Kalman Fiter | & Okho 2

uikalman Fifter: Hoeoe OkHO

iup -

==

Oxvo

Ecnun ckpunT He yZ0BNEeTBOPSET NEePEUYNCIEHHbIM Bbille TPe60BaHUSAM NN COAEPXUT
CUHTaKcuyeckmne olnbKku a3bika Lua, To oH He oTo6paXaeTca B AaHHOM Anarnore.

Mpu BbIbOpe nHankatopa Examplel n HaxkaTtum KHOMKKW «[la» OTKpbIBAETCA AManor HACTPOMKMU
oTobpaxkeHus nHankaTopa:

Hacrpoiika RIU3 [Exar [
O6WMe | JonoaHuTensHo I YpoBHM

Mognics RIU3 [Examplel])]

El Nenssosatenscrve HAacTpPoiki
MName Examplel
Bl Nuxua Nanna 1
Color Il 0172220
Name TNunua 1
Type TNurmm
Width 1

MpuEA3KE K oCAM

: K NEBOI oCW DnGKEShIEETh nocneaHee

_ . 3HAYEHNE
(@ K npaeoii oo

[ CoxpaHatb ] [ OTuena ] [ Cnpaeka

Kak BMAHO Ha puCyHKe Bbille, 3Ha4YeHue nons Settings.Name nonano B noanucb HOBOrO
MHAMKaTopa M oTobpaxaetcs B nosie Name rpynnbl «Mofb30BaTelbCKMEe HAaCTPOKM». Takxe
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B Anasnore CBOMCTB MHAMKATOPa NMPUCYTCTBYIOT napaMeTpbl OAHOMN AUHUN C UMEeHEM «JTnHusa 1».
OyHkumsa Init BepHyna «1», 3to rosoput PM QUIK, 4To nHamkatop 6yaer cocTosATb U3 O4HOM
AVHUK. Tak Kak napameTpbl 3TOM IMHUM B KOAE He onucaHbl (CM. NpUMeEp Bbille), TO 3HAYEeHUS
nonen Color, Name, Type, Width nHMUMaANN3NPYIOTCS 3HAUEHUSAMWN MO YMOJSTHAHMUIO.

Mocne HaxaTus KHonkn «CoxpaHUTb» Ha rpadmke He NOSIBASIOTCS HOBble JIMHUM, TaK Kak
dyHkumns OnCalculate Bceraa sBo3spawaet nil. 210 3HadyeHne rosoput PM QUIK, 4yTO 3Ha4yeHue
nHaMKaTopa 4719 yYKasaHHOM CBeYM UCTOYHMKA AaHHbIX HE ornpeaesieHo.

3.3 N3ameHeHune CBOMCTB MHAMKATOpa

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

3aecb B Tabnuuy Settings gobasunuce nons period u line. Mone line aBnsgeTca MaccMBoM Tabnuubl
C MHAEKCHbIM AOCTYMNOM. DTO 3HA4YUT, YTO BCE 3/1eMeHTbl Tabnumubl AOCTYMNHbI Yepe3 YNC/IEHHbIe
nHaekcel: line[1], line[2] v T.4.

NHankaTop B NpuMepe BO3BPALLAET TOJIbKO OAHY JIMHUIO, MO3TOMY U CBOMCTBA OMMCaHbl TOIbKO
AN19 O4HOMN NUHUU C uHAEeKcoMm 1.

B ananore HacTpoek 3TO BbIMMAAUT Cleayowmm o6pa30M:
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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& 4TO He OTHOCUTCS K OMMCaHUI0 NapamMeTpoB IMHWUIA, NonagaeT B rpynny «lonb3oBaTenbckue
HacTporku». Tun napaMeTpa onpeaenseTca HavyasbHbIM 3HadeHueM. None Name uMeet

CTPOKOBbIN TUN, nose period — YNCNOBON, TaK KaK B KOAE OHO MHULMANM3NPOBAHO 3HAYEHNEM
«5»,

MapaMeTpbl NIMHUM TEMEPb OTIMYAKOTCA OT 3HAUYEHMI NO YMOAYaHMO. Hanpumep, LBET NMHUMK
onpepensiet dyHkumns RGB(255, 0 ,0).

Ao d
3.4 PncosaHue npsasMom JIMHNM
ns 3Toro A0CTaToO4YHO M3MEeHUTb ToNbKOo dyHKUMo OnCalculate cnegyowmm obpasom:
function OnCalculate (index)

return 100

end
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3.5 NMNoacuér cpeaHero

MoacyéT cpeaHero 3HavyeHUs Ha 3a4aHHOM MHTEepBase No LeHaM 3aKpbITUA CBeYU:

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

Ba)xXHble MOMeHTbI B KoAe npuMmepa:

1. lMpoBepsieTcs nepeaaHHbIN MHAEKC cBeun. Ecnm oH MeHblie 3a4aHHOro nepmoaa,
To Bo3BpalaeTcs nil. JaHHbIX Ansa pacyéta HefoCTaTOYHO, MO3TOMY 3Ha4YeHne nHamkKaTopa
He onpeaeneHo Ha MHAEKCax CBeyen, MeHbLIMX, YeM 3aaaHo B Settings.period.

2. [lna pacyéTa nHaukatopa Be3sae ncnosnblyeTcs none tabnmubl Settings.period.
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Ecnu B cBoMCTBax MHOWKATOpa NOMEHATb 3Ha4YeHne nonsd period N COXpaHUTb AaHHbIE!

Hacrpoiixm RIU3 [Example l]

OBWME | JonoAHKTEALHD | YPOBHM

Moanuce RIU3 [Example3]

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

[y, A
MpueAska k ocAM

K Nesoil ook MokasblEaTh nocneaHee

- 3HaUeHue
@ K NpacoH ocK

|. CoxpaHntb || OTmena || Cnpaska |

TO rpaduK BbIFNAAUT cneayowmm 06pasom:

DTOT NpUMep WANCTPUPYET TOT haKT, UTO BCE 3HAYEHUS] U3 AMasiora HacTpPoek MHAMKaTopa
nocne HaxaTtus KHonkn «CoxpaHuTb» rnonagatoT B paboTaroLlyto BUPTYyanbHYO MalWnHy Lua u
CT@HOBATCS AOCTYMHbI B PYHKUMAX ckpunTa. MNpu 3TOM HMKaK He 3aTparnBaeTcsl UCXOAHbIA KojA
CKpUMTa Ha ANCKE U UHAMKATOPbI, yXe CO3AaHHble C ero noMoLbio. Ecnn noBTopHO A06aBUTL 3TOT
MHAMKATOP Ha rpaduk, TO NOJYYMM NPEeablAYLLYO KapTUHKY.
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3.6 [locTtyn K AQHHbIM

Kaxxablil MHANMKATOP NPUBSA3aH K UCTOUYHMKY AaHHbIX. 15 40CTyna K AaHHBbIM CKPUMT UCMONb3yeT
cneaywowme GyHKUMN:

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

3a ncknyenmem pyHkumm T(), BCe OHM BO3BPaALLAOT COOTBETCTBYHOLLEE 3HAYEeHME ANs
yka3saHHoro 6apa - Open, High, Low, Close n Volume. ®yHkuuns T() Bo3BpalwaeTt Tabnanuy,

KOTOpasi COAEPXUT BpeMsa yKasaHHoro 6apa.

CpeaHee 3Ha4YeHME MOXHO paccymMTaTb HE TONbKO MO LeHe 3aKpbITUS. YCIOXHUM Ko, AobaBuBs
dyHKUMIO:

Settings=

{

Name = "Example3",
period = 5,
value type = "C",
line =
{
{
Name = "MA",
Color = RGB (255, 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

return L (i)

elseif v == "C" then

return C (1)

elseif v == "V" then

return V(i)
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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(1i)+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

Rlse
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 amnanore HacTpoek rpaduka nosBnseTcs eweé oaHa nepeMeHHas — value_type. MeHss eé
3Ha4YeHne, MOXHO U3MeHATb noeBeaeHne pyHkumm dValue() n, cooTBeTCTBEHHO, BXOAHbIE
3HaA4YeHMs ANnsa pacyéTa cpeAHero 3HayeHus.

3.7 Pacuétr EMA
EMA BbluncnseTcs no cneayrowen ntepaumoHHon gopmyne:
EMAE = = Pf + (l - ﬂ.":]* EMA:'_I

HeT BO3MOXHOCTN 06paTUTLCS HaMNpsAMYO K NpeablayLWnM pacCHMTaHHbIM 3HAYeHUSIM MHAMKaTopa.
3TO 3HAYMT, YTO ANS BblYMCNEHNIN TeKyLero 3Ha4YeHns Heob6xoAnMo XpaHUTb 1 NpeablayLime
3HaveHusd. [Ana Takux uenen B Lua NCNoAb3yeTcs MeXaHM3M 3aMblikaHuin. OnpegeneHne Takomn
GYHKUMN HYXKHO BbIHECTU B OTAE/bHbIN aia 1 B OTAENbHbIA KaTanor, KOTOPbIN HE CKaHUPYETCH
npu co3gaHnn UHAMKATOpPA.

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

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

end

function dvValue (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

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

o]
Il

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

end

function cached DTEMA ()
local cache EMA={}
local cache DMA=({}
local cache TMA={}
return function(ind, p, v_t, kk)
local n ema =
local p _ema =
local n dma =

local p dma =

local n tma =

O O O o o o

local p tma =
local period = p
local v type = v t
local index = ind
local dv = dvValue
local k = kk or 2/ (period+1)
if index == 1 then
cache DMA = {}
{}
{}

cache EMA

cache TMA
end

if index < period then

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

return nil

end

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

cache EMA[index] = n_ema

p_dma = cache DMA[index-1] or cache EMA[index-1]
n dma = k*n ema + (1-k)*p dma

cache DMA[index] = n_dma

p_tma = cache TMA[index-1] or cache DMA[index-

1] or cache EMA[index-1]
n_tma = k*n _dma + (1l-k)*p tma

cache TMA[index] = n tma

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

end

end
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B aTtom npumepe, kpoMe dyHKumn cached_EMA, npucyTtcTByeT dyHKUMa ans pacyéta DEMA un
TEMA.

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

Koa nHamkaTtopa € ncnosib3oBaHMEM COXPaHEHHOro ana NpuHMMaeT creayowmii 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

OyHkuna getWorkingFolder Bo3BpawaeT nyTb nanku ¢ gannom info.exe. B npuMepe nocneaHui

napameTp He UCMOIb3YeTCA M NO YMOYAHUIO B PYHKLUNU UHULMANNSUPYETCH 3HAYEHUEM
2/(Setting.period+1).
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MprMep Nosly4eHHOro nHAnKaTopa:

O6wue | fonontutensho | YposHu

Moanuce

B NMonssoBaTenbckne HacTPoiiKK
MName
ke 0010000
period 000000
walue_type
B NMunna 1
Color 0, ' 141 580
—— :
MpueAzka k ocAM 141 @ee
K NEBOi DCH MOKE3BIEATE NOCAEAHER

. 3HaYEHME : 140 500
@) k npasoii ock

3.8 NHAUKAaTOp C HECKOJ/IbKUMU JINMHUAMMU

[o6aBuM B KoA MHAMKATOpaA eweé oaHy NMHUI EMA ¢ co6CTBEHHbIMM 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

Ucnonb3oBaHue Lua B Pabouem mecte QUIK
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Name = "EMA 2",

Type
Width = 2

TYPE LINE,

}

function Init ()
myEMAl = cached EMA ()
myEMAZ = cached EMA ()
return 2

end

function OnCalculate (index)
emal = myEMAIl (index, Settings.periodl, Settings.value typel)
ema2 = myEMA2 (index, Settings.period2, Settings.value type2)
return round(emal,2), round(emaZ2,?2)

end

Bua gaHHoro rpadmka B PM QUIK:

. 60 nuy = |[ =
Hacrpoiikm RIU3 [Two EMA - £3 om| 60 muHyT | =

Ofwwe | fononnutensho | Yposu

Moanuce

E Nonb3oEaTenbCKne HACTPORKY
MName
period]
period2
value_typel
value_type2
B Nusna EMA 1
Ftar
MpueAska k oCAM
K nesoil oM MoKkasLiBaTe NoCAeAHee

= 3IHAUEHUE
@ Kk npasoi oon

| Coxparwts | | Owmena | [ crpaska
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3.9 ®dyHkuma OnDestroy

WNHorpna B Koge nHavkaTopa 6biBaeT HE06X0AMMO He TOMbKO 3aHMMaTbCs pacyértamm,
HO M MCMOJ1b30BaTb Kakne-nnmbo cuCcTeMHble pecypcCbl, HanpuMep dannbl. a1 noHMMaHus, Koraa
NX HY>XHO ocBoboanTb, cywectByeT pyHKkums OnDestroy.

Ecnun ¢dyHkuma OnDestroy onpeneneHa B CKpMNTe, TO OHA Bbi3bIBAETCA NpW yAANIEHUU MHAMKATOpPA
NN 3aKpbITUN OKHa C rpadmka AaHHOro nHamkartopa. Mpumep koaa:

Settings={}
Settings.Name = "FileOp"
0

Settings.mode

file = nil

function Log(s)

local x = tostring(Settings.Name)

if file ~=nil then

file:write(x.. " : " .. 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

Moandunumpyem dyHkumnto cached_EMA:

function cached EMA Ex( period, _ k)

local cache={}

local period =  period

Ucnonb3oBaHue Lua B PaboueMm mecte QUIK 27



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)

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

end

M HannweMm NHANKaTop:

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

Settings={}

Settings.StartN = 5

Settings.Nstep = 5

Settings.N = 100

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

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

1/1)

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

Settings.line[1i]

TYPE LINE, Width = 1}

end

return Settings.N
end
function OnCalculate (idx)

local res={}
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for i=1, Settings.N do
res[i] = gtMA[i] (idx,"C")
end

return unpack(res)

end

Ucnonb3oBaHue Lua B Pabouem mecte QUIK

29



4. OTnpaBKa TpaH3akuumn m3 Lua ckpunra

Ons oTnpaBku TpaH3akuuii Ha cepBep QUIK n3 ckpunTta Lua nnarmH QLua npepnoctaBnseT
dyHkunio sendTransaction(), a 4na nonydyeHuns pesysabTata BbIMOJHEHUSA TPAH3aKUMM Ha
cepBepe QUIK dyHkumnto obpaTtHoro seizoBa OnTransReply(). PaccMOTpuM CTPYKTYpYy AaHHbIX
dYHKUMN 1 cnocobbl X NCNOSb30BaHMUS.

dyHkuua sendTransaction()

odyHkuma sendTransaction() npuHMMaeT B KayecTBe apryMeHTa tTabnuuyy Lua ¢ napameTpamu
TpaH3akuun. Ecnm TpaH3akumns He npowna npoBepky Ha ctopoHe PM QUIK, To dyHkums
BO3BpaLlLaeT onncaHue owmnbkn, MHaYe — TpaH3akumsa oTnpasnsetcs Ha cepeep QUIK. PaccMoTpuMm
cneaywowun npmmep:

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

result = sendTransaction (transaction)

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

end

B naHHoMm npuMmepe nong Lua Tabnuubl transaction aHanornyHbl nonam .tri-cpanna c
napameTpaMmu TpaH3akuun (nogpobHoe onucaHune dopmaTa .tri-cdanina u npumepsl TpaH3akUN
cM. B PykoBoactee nonb3osatens QUIK, pasaen 6 «CosMecTHasa paboTa ¢ Apyrnmum
NPUIOXEHNAMM», MeHto IMMopT TpaH3akuun / ®opmar .tri-parina ¢ napaMeTpamum TpaH3aKUnii).
Mpn 3TOM ANSA KOppeKTHOM 06paboTKM AaHHbLIX YNCIOBbIE 3HaYeHus (UeHa, KOMYecTBo U T.4.)
OOKHbI NepeAaBaThCs B BUAE CTPOKOBLIX 3HAYEHUIA.

Ons ncnonb3oBaHusa GyHKLMOHANa OTNpaBKM TpaH3akuMin cpeacTtBamMu Lua ckpunToB Heob6xoanmo
3HaTb, YTO cywecTByeT ABa dopmaTa .tri-cbanna - cneumanbcHbIl U yHUBepcasnbHbii. OcobeHHOCTb
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cneunanbHoro opmaTta B TOM, YTO A/19 HEKOTOPOro Habopa TpaH3aKumMil 3ape3epBUpPOBaHbI
cneunanbHble HAMMEHOBaHMA NOSeN U UX 3HAYEHUs, KOTOpble onucaHbl B PykoBoacTtee
nonb3oatensa QUIK B pasgene 6 «CoBMmecTHasa paboTta C APYyrMMn MPUIOXKEHUSAMU> .

B npeablayuwemM npuMmepe Ncnonb3oBaH cneunasnbHblid opMaT TpaH3aKumun.

Oco6eHHOCTbIO YHUBEpPCAbHOIO hopMaTa SABAAETCS TO, YTO C MOMOLLbI HEr0 MOXHO
chopMmnpoBaTh TpaH3aKLMIO, UCNOJb3Yst HEMOCPEACTBEHHO OMMUCaHME MONSA TPaH3aKLUMK, a He
3ape3epBMpPOBAHHOE HAMMEHOBAHWE Mos. DTO MO3BOMIAET MOJb30BaTENO (OPMUPOBATL NH0OLIE
[OCTYMHblE €My TpaH3aKLUuK. PacCMOTPUM CrieayoLLnii npumMep:

transaction = {}
transaction['TRANS ID'] = '400001'
transaction['ACTION'] = 'Beon BasaBku'
transaction['CLASSCODE'] = 'TQBR'
transaction|['Toprosemt cueT'] = 'LO1-000XXXXX'
transaction| 'llpumeuanue'] = 'QX'
transaction|[ 'MlucTpymenT'] = 'LKOH'
transaction['K/II'] = 'Kymnna'
transaction|['llena'] = '2650.5"
transaction|['Jlorer'] = '300'
transaction|['Tun'] = 'JlumurHas'

result = sendTransaction (transaction)

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

end

B naHHOM npuMepe onucaHa TpaH3aKkuusa U3 rnpeabiaylwero npuMepa, Ho € NoMoLblo
yHuBepcanbHoro opmaTta. Tak Kak onMcaHue TpaH3akuuMm B YyHUBEpCcasibHOM popMaTe MOXET
cogepxxaTtb MMeHa nosien ¢ npobenamm n KNpuINMUen, To 34eCb MCNOAb3yeTCa APYron CUMHTaKcuc
paboTtbl ¢ nonamun Tabnnubl Lua. CTouT oTMeTuUTb, 4YTo Nonsd TRANS_ID (nonb3oBaTenbCKnii HoMep
TpaH3akuun), ACTION (Bma TpaH3akumn) n CLASSCODE (koa knacca, N0 KOTOPOMY BbINOJIHAETCS
TpaH3akuunsa) obssatenbHbl U X HAMMEHOBaHWS OANMHAaKOBbI Kak B YHUBepcanbHOM dopMaTe, Tak
n B cneuuanbHoM. Eule ogHoM 0cob6eHHOCTbI0 YHMBEpPCanbHOro dopmaTa SBAsSeTCs 3aBUCUMOCTb
OT A3bIKOBbIX yYcTaHOBOK PM QUIK (MeHio «Cuctema / HacTporku / S13bIKOBble YCTaHOBKM...»).
MpueeaeHHbIN Bbilwe NnpuMep akTyaneH, ecnn B PM QUIK BbibpaH a3bik Russian. MNpu
ncnonb3osaHum B PM QUIK sa3bika English aHanor npeablaywero npuMepa BbirNaauT cneayowmm
obpasom:

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

transaction['ACTION'] = 'Enter order'
transaction['CLASSCODE'] = 'TOBR'
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 ("Tpau3akumys %S He Npolla IIPOBEPKY Ha CTOpoHe TepMmmHasa QUIK [%$s]",
transaction.TRANS ID, result))
else
message (string. format ("TpaH3akuus %s oTnpasieHa'",
transaction.TRANS ID))

end

CtpykTypa cneumanbHoro dopmara .tri-paina nogpobHo ¢ npumepamm onucaHa B Paspgene 6
PykoBoacTtea nonb3oBaTtens QUIK, no3ToMy OCTaHOBMMCSI Ha pacCMOTPEeHMK GopMUpoBaHus tri-
danna B yHMBepcanbHOM dopMaTe. He 6yaeM paccMmaTpmBaTh KaXAblil BUA TpaH3aKUMi, Tak Kak
n3-3a 601bLIOr0 KONMYeCcTBa PbIHKOB U 0COBbIX HAaCTpoeK pasHbix 6poKepoB, BCe OHW MOryT UMeTb
CBOM 0COH6EHHOCTM U pacCMOTPEHME BCEX UX BbIXOAUT 3a paMKM AaHHOW TeMbl. PaccmoTpum
YHUBEepcanbHbI cnocob popMupoBaHusg TpaH3akummn B Lua ana nobon A0CTYyNHOW NOAb30BaTeN0
TpaH3aKLUWUK.

B PM QUIK po6asum Tabnuuy «KapmaH TpaH3akummn» (MeHto «Co3aaTb OKHO / Bce TuMnbl OKOH...»),
OTKpPOETCH OKHO C napameTpaMu cosgasaeMon Tabnuubl, rae B paspese Ki1accoB BUAHbI AOCTYMNHbIe
TpaH3aKUUM N AOCTYyMNHble NnapaMeTpbl BbiIbpaHHOM TpaH3akuun. Beibupaem Heobxoammble
napaMeTpbl TpaH3aKuumn (3Be3404KOMN OTMeUeHbl NapaMeTpbl 06s3aTenbHble AN 3anofHeHns
nosb30BaTesieM, OCTaNbHble NapaMeTpbl, €CNU UX He yKa3aTb, NPUMYT 3Ha4YEHUS N0 YMOSTYAHUIO).
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Co3gaHmne KapmaHa TpaH3aKkumi @
Wma Tabimaus KapmaH
AocTynHele Knacck! JocTynHbIE TPAH3AKLMK
CHATWE 38ABKM
MepecTasnTb 3aABKK
Y0aNUTh BCE 33ABKM N0 YCNOBHKD
Cronfue
JAOCTYMHbIE NaPaMETPLI 3aronosku cTonbuos
X - x
*Tun *Tun ﬂF
eHa ena
FHoNM4ecTE0 FHonm4ecTso
Vorosve veromers = &
Nepenoorie
MepeHoMTE SaAEKY 4 HMCTUTE
JaTa IKCMMpauin -
|

Mocne HaxxaTus KHoMkW «[a» oTKpoeTcs co3faBaeMbli «KapMaH TpaH3akuuii», B KOTOPbIA HY>XHO
[o6aBuTb HeEOBX0AMMbIE TpaH3aKLUKM, BbIGpaB MyHKT KOHTEKCTHOMO MeHto «[oNoXnTb B KapMaH»
M 3aMn0SIHUB BCe HeobXxoAnMble NapamMeTpbl TpaH3akuMm Ha dopMe.

& 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 aToro AaHHble TpaH3akuum HeobxoanMMo coxpaHuTb B .tri-daiin, BblbpaB NyHKT
KOHTEKCTHOro MeHio «CoxpaHuTb TpaH3akuun B tri-cbann». MonyyaeM onucaHme co3aaHHbIX
TpaH3aKUWn, rae CUMBOJIOM «;» pasAefieHbl Mo TpaH3aKUNK:

TRANS_ID=1;CLASSCODE=SPBFUT;ACTION=BBon 3aaBkM; TOPT OB
cuer=HF000XX; K/I=llokynka; Tun=JuMurrpoeantiasa; Kimacc=SPBFUT; UHcTpyMeHT=S1U6;1eHa=69000; K
onmnuecTBo=100;YcnoBue uncCHnoJHeHUS=IIOCTaBUTL B ouepenb; KoMMeHTapuii=;lepeHOCUTb

3aaBKy=Her; ara sxcnupaumn=20160414;

TRANS_ID=2;CLASSCODE=SPBFUT;ACTION=BBon 3aaBkM; TOPT OB
cueT=HF000XX; K/I=IIponaxa; Tun=PriHOUHAaA; Kitacc=SPBFUT; lucTpyMeHT=31U6; lleHa=65272; Kommuec
TB0=100;YcmoBue mcnosHeHus=IloCcTaBUTb B odYepenb; KoMMeHTapuy=;[lepeHOCUTH

3asaBky=Her; JaTa sxcnupaumun=20160414;

Mpwu Bbirpy3ske .tri-paitna ns PM QUIK Bbirpy><arTcs BCce NoJiA TPaH3aKLUUM, Kak
ob6sizaTenbHble, TaK U HeobaA3aTeNnbHble, MPU 3TOM HeobaA3aTenbHbIe NONNA
NMPUHMUMAIOT 3HAYEHMA No yMoniyaHuio. NMpu popMmmnpoBaHnmn TpaHszakumm ms Lua
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CKpuMnTa Heob6s3aTeNbHble NOJIA MOXXHO He 3aAaBaTb, B 9TOM CJiy4dyae OHMU
aBTOMATU4Ye€CKM NPpUHMMAIOT 3HaA4Y€HUA No YMOJTHaHUIO.

MoNy4eHHYI0 CTPYKTYPY TpaH3aKLUMN 1N BO3MOXHblE 3HAYEHNS ee NapaMeTPoB MOXHO
MCcnonb3oBaTb B (GOPMUPOBAHUN TpaH3aKUMi U3 Lua ckpunTa:

transaction = {}

transaction|['TRANS ID'] = '400001'
transaction['CLASSCODE'] = 'SPBFUT'
transaction['ACTION'] = 'Beon s3asaBku'
transaction|['ToproBew cuetr'] = 'HF000XX'
transaction['K/II'] = 'lpomaxa'
transaction['Tun'] = 'JluMuTupoBaHHAS'
transaction|[ 'MlucTpymenT'] = 'SiU6’'
transaction|['llera'] = '69000"
transaction|'KomuuecTtBo'] = '100'

result = sendTransaction (transaction)

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

end

®yHkumsa OnTransReply()

OyHkuna OnTransReply() npegoctaBnseT BO3MOXHOCTb NOSyvYeHUs nHdopMaunm o pesynbTaTe
06paboTkM TpaH3akunM Ha cTopoHe cepsepa QUIK.

Bo Bcex npumMepax B kadectBe TRANS_ID Mbl yKa3biBasniv 04HO U TO Xe 3HayeHue, 3To He
apnsetcs owmnbkon, Tak kak cepeep QUIK He TpebyeT YHMKaNbHOCTU AaHHOIO Noss, ero
YHUKaNbHOCTb AOJ/IKEH MoAAep>XXuBaTb NoJjib3oBaTesb. [laHHOoe none npeaocTaBssieT BO3MOXHOCTb
OAHO3HA4YHOro CONoCTaBNEHNSA NOAAHHOM NOMb30BaTENEeM TpaH3aKuMKn 1 MoJIlyYEHHOro C cepeepa
QUIK oTBeTa Ha TpaH3akuuto. Ecnmn nonb3oBaTesib He NoAAEPXMBAET YHUKANbHOCTb NONS
TRANS_ID, oH TepsieT BO3MOXHOCTb KOPPEKTHOIO OMNMpeaeneHmnst, no Kakom TpaH3aKuun rnpuLLen
OTBET C cepBepa.

CobbiTe OnTransReply() cpabaTbiBaeT a4ns Bcex TpaH3akuun ¢ nonem TRANS_ID, Takum
obpa3oM, pesynbTaTbl 06paboTKM TpaH3aKLUniA, KOTopble 6blIM OTNpaBAeHbl C MOMOLLbIO
dyHKkumoHana Trans2quik.dll, QPILE nnu gnHamMnyeckon 3arpy3km TpaH3akuni ns danna Tak xe
MOryT ObITb NepexBayveHbl B ckpunTte Lua. [ns TpaH3aKuKWii, OTApaB/eHHbIX BPYUYHYIO Yepes
rpadpunueckunin nutepdenc PM QUIK, dpyHkumna OnTransReply() He Bbi3biBaeTcs.
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MpuMep peanusaumm OTNpaBKU TpaH3aKUWi U3 Lua ckpunTta ¢ nosly4YeHneM uHbopMaumnm

O pe3ynbTaTaxX UX BbINOJIHEHUA !

——OTIpaBKa TpaH3aKIVM Ha IOpondaxy IIO prHO‘IHOﬁ LIeHe KaXIYyI CeKYHIOY

--c MHOOpMMpPOBaHMEM O pPes3yJibTaTe BHIIOJHEHMS IaHHOM TpaH3aKUUM

——onpemesisgeM CTPYKTypy IJjsa TpaH3akuuy 'Beon sasaBku' no kjaccy TOBR

NewOrder TQBR = {}

NewOrder TQBR['TRANS ID'] = "'
NewOrder TQBR['ACTION'] = 'Beonm 3aABKu'
NewOrder TQBR['CLASSCODE'] = 'TQBR'
NewOrder TQBR|['Toprosemt cuer'] = "'
NewOrder TQBR| 'lipyvmeuanue'] = ''
NewOrder TQBR|[ 'VucTpyment'] = ''
NewOrder TQOBR['K/I'] = "'

T

NewOrder_TQBR['HeHa']
NewOrder TOBR|[ 'JloTe'] = ''
NewOrder TQBR['Tumn'] = ''

function OnInit (script path)

is_run = true

-—IJiAd NonAepXaHusd yHuKanbHOCTM TRANS ID 3amaeMm MEpPBHM HOMEP TPAaH3aKUMM TEeKylUM BpPEeMeHeM

CUCTEMEL
TRANS_ID = os.time ()

end

function OnTransReply (trans reply)

--MHQOPMMPYET O KaXIOM IOJIydeHMM pes3yjbTarTa o0paboTKM TpaH3aKLuUNi

message (string. format ("[lonydyeH oTBeT Ha TpaH3akumio $i. Craryc - $i

end

function OnStop ()
is_run = false
return 2000

end

function main ()
while is_run do

if isConnected ()

trans reply.trans_id,
trans reply.status,

trans reply.result msg))

== 1 then

--3amaeM NapaMeTpH TPaH3aKLUM

NewOrder TQBR['
NewOrder TQBR['
NewOrder TQBR['
NewOrder TQBR['

TRANS_ID'] = tostring (TRANS_ ID)
Toprosent cueT'] = 'LO1-00XXXXXX'
[Ipumeuanme'] = 'QX'

VuctpyMeHT'] = 'LKOH'
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NewOrder TQBR['K/II'] = 'llpomaxa'

NewOrder TQBR|['llena'] = '0'
NewOrder_ TQBR['JloTe'] = '1°
NewOrder TQBR['Tun'] = 'PuHOuUHaA'

local result = sendTransaction (NewOrder TQBR)

if result ~= "" then
message (string. format ("TpaH3akumysa $S He NpolJla IIPOBEPKY Ha CTOpoHe TepMmmHasa QUIK
[$s]", NewOrder TQBR.TRANS ID, result))
else
message (string. format ("TpaH3akuus %s ornpasiyeHa',
NewOrder TQBR.TRANS 1ID))

end

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

end

B naHHOM npuMepe ucnonb3oBasach Tak Ha3blBaeMas aCMHXPOHHAsA OTrpaBKa TpaH3akuun, Koraa
nocne oTnpaBKu TpaH3akUMK CKpUNT He XAET pe3ynbTaTta ee 06paboTku, a npoaokaeT
BbINO/IHEHWE CeayoWwux cueHapues. pu 3ToM B ocHOBHOM noToke PM QUIK npu npuxoae
pe3ynbTaTta 06paboTkn TpaH3akuum u BbizoBe pyHKuMn OnTransReply() ckpunTt oTnpasnser
coobuieHne co CTaTycoOM TpaH3aKuMM M TEKCTOBbIM OTBETOM TOProBon cucrtembl nnm cepsepa QUIK.
MonHoe onncaHMe BCeX NOseln pedynbTata TpaH3akuum npu BbizoBe dyHkuun OnTransReply() u
BO3MOXHbl€ BapuMaHTbl CTaTyCOB NpuBeaeHbl B pasaene 4.24 «TpaH3akumn» PyKoBOACTBA
nonb3oBaTtena MHTepnpetaTopa s3bika Lua. Bce pesynbtaThl 06paboTkn TpaH3aKumMin, KOTopble
oTNpaBAsANMCb U3 ckpunTa Lua, gocTynHbl B «Tabnuue Tpansakumin» PM QUIK (MeHio «Co3aaTtb
OKHO / Bce Tunbl OKOH...»).

PaccMoTpuM npumep peanusaumm anropmtMa CUMHXPOHHOM OTNpPaBKWM TpaH3aKUun, Korga ckpunTt
nocse Kaxaor OTnpaBKM TpaH3aKLMN OXXNAAET pe3ynbTaT €€ BbINO/IHEHNSA B TEYEHME HEKOTOPOro
TarMayTa, 1 nocse 3TOro npogosikaeT ceok paboTty, nnbo nocne paspbiBa cBA3n PM QUIK

C cepBepom:

--peanmu3auusa aJTOPMTMa CUMHXPOHHOM OTHNPAaBKM TpPaH3aKLUUM

NewOrder TQBR = {}

NewOrder TQBR['TRANS ID'] = "'
NewOrder TQBR['ACTION'] = 'Beom 3aaBKu'
NewOrder TQBR['CLASSCODE'] = 'TQBR'

NewOrder TQBR|['Toprosemt cuer'] = ''
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NewOrder TQBR| 'lpumMeuanue' ]
NewOrder TQBR|[ 'VncTpyment'] = ''
NewOrder TQBR['K/I'] = "'
NewOrder TQBR|['llena'] = "'
NewOrder TQBR|[ 'JloTe'] = ''
NewOrder TQBR['Tun'] = ''

function OnInit (script path)
is_run = true
TRANS ID = os.time ()
--o0b0BaByigeM TJioOasyibHYK0 Lua Tabiauiy,
--koTopasa OyIeT XpaHMUTb MHOopMalUMi OO0 oOpaboTke KaxIoM TpaH3aKLUUM
TRANSACTION COMPLETED = {}

end

function OnTransReply (trans reply)
if trans reply.trans id == TRANS ID then
message (string. format ("llonyyeH oTBeT Ha TpaH3akumwo $i. Craryc - %$i [%$s]",
trans reply.trans id,
trans reply.status,
trans reply.result msqg))

end

if trans reply.status >=2 then
—-—eCJIM CTaTyC TpaH3akuum 2 uiay OOJIblle CUMTAEeM TPaH3aKLUMIO 00pa®oTaHHOM
--11 COXpaHSAEeM pes3yJibTaT 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['TopPOBMﬁ cueT'] = "LO1-00XXXXXX'
NewOrder TQBR[ 'llpmmeuanme'] = 'QX'
NewOrder TQBR[ 'ViucTpymeHT'] = 'LKOH'
NewOrder TQOBR['K/Il'] = 'llpomaxa'
NewOrder TQBR|['llena'] = '0'
NewOrder TQBR|['JloTer'] = '1'
NewOrder TQBR['Tun'] = 'PuHOuYHaA'
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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 ("TpaH3akuysa $S He NpolJla IIPOBEPKY Ha CTOpoHe TepMmmHasa QUIK
[$s]", NewOrder TQBR.TRANS ID, result))
else
message (string. format ("TpaH3akuus %s oTnpasieHa'",

NewOrder TQBR.TRANS 1ID))

—-—-BpeMsa (CeK) OXMIaHUA OTBEeTa Ha TPpaH3aKLMUD
local timeOut = 30
—-3aIoMMHaEeM BpeMs CTapTa OXMIAHMS OTBETA Ha TPpaH3aKLIMUIO

local timeStart = os.time ()

--IoKa TeKyllee BPeMs MeHblle BPEMEeHM cTapTa + BpeMs OXMIOaHUSI
——-1 YCTAHOBJIEHO coeIuHeHMe C cepbepoM QUIK xmeMm pes3yibTaTa 00paboTKM TpaH3aKLUMU
while os.time () < timeStart + timeOut and isConnected() == 1 do
-—npoeepfAeM, €CTb JM 3anucbk B Tabimue TRANSACTION COMPLETED ¢ HOMEpOM Hamemn
TpaH3aKUUN
if TRANSACTION_COMPLETED [ tonumber (NewOrder TQBR.TRANS ID)] then
return true

end

—-—eCcyy BpeMs OXMIOAHMS BHIUIO, M OTBET CO CTAaTyCOM 2 wuiy OoJiblle He [OJIy4deH,

--To coobmaeMm 00 sTOM M BO3BpamaeMm false

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

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

return false

end

end
end

end

B naHHoM npumepe BHYTpu dyHKUMKM obpaTHoro BbizoBa OnTransReply(), kpome
nHdOpMUpoBaHUA o cTtaTyce o6paboTkum TpaH3akumn, Mbl B rnobanbHyto Lua tabnmuy
TRANSACTION_COMPLETED pob6aBsnsieM 3anmcm ¢ HoMepamu TpaH3akunii U nHgpopmaumen
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0 pe3ynbTaTe nx obpaboTkn, a BHYTpu Hawen pyHkumm sendTransactionSync() nocne
OTNpaBKM TpaH3aKUnmM XAEM, Koraa B 310l rnobanbHon Tabnnue nosBMTCS 3annUcCb C HOMEPOM
OTNpaBJ/IeHHON TpaH3aKkuun. B gaHHOM npuMepe TpaH3akums byaeTt cumtaTbcsa obpaboTaHHOM,
ecnun eé cratyc 6onblwe NMbo paBeH «2», Tak Kak ctatycbl «0 — TpaH3aKkuua oTrpaB/eHa
cepBepy» M «1 — TpaH3akuma nonydeHa Ha cepsep QUIK oT knneHTa» He aBNgarTCA
OKOHYaTes/bHbIMM CTaTyCcaMn 06paboTKmn TpaH3aKLUMMn.
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5. Ucnonb3oBaHue pyHkuum PrintDbgStr()
Ha NMpakKTukKe

[Ons BbiBOAA 0TNaaouHoOM nHdopmaunm paboTtel ckpunTa Lua nnarnH QLua npepocTtasnsiet
dyHkuunio PrintDbgStr(). B ocHoBe dyHkuun PrintDbgStr() nexut BbizoB WinAPI dyHKumMK
OutputDebugString(), onncaHne KOTOpo MOXHO MOCMOTPETb Ha canTe

(MSDN). Mpwu Bbi3oBe dyHKUMK OutputDebugString() BbinosHAETCS NOUCK
3aperucTpmMpoBaHHON B CUCTEME «MPOrpaMMbi-OBYLLIKN>» OTNAA0UYHbIX coobueHnin. Ecnn Takas
nporpamMma HangeHa, en oTnpasnsieTca coobleHne, n ganbHenwas obpaboTka AaHHOIO
coobLeHns 3aBUCUT OT PYHKLMOHANA «NporpamMMbl-NoBYyLWKKN». ECnnM «nporpaMmma-noByLUKa» He
HangeHa, To Bbi3oB OutputDebugString() HM4ero He genaeT. MNMpenMMyLWeCTBO AaHHON QYHKUNNK
B TOM, YTO €C/IN «Nporpamma-s0ByLLUKa» B CUCTEME He HalAdeHa, TO BpeMs BbIMOSIHEHUSA AAHHOM
dYHKUMN MUHUMANBHO W MPaKTUYECKN He 3aaepkmBaeT paboTy nporpaMmbl. 3TO NO3BOASET
OCTaBNATb BbIBOA OTNaA04YHOM MHDOPMaUMK Aaxe B rOTOBOW Nporpamme.

PaccmoTpuM npumepsbl ncnonb3osaHnsa dyHkumn PrintDbgStr() B Lua ckpuntax. B cnegytowem
npuMepe Lua ckpunT Kaxable 5 cekyHA oTnpasBnseT «nporpaMMme-noByLIKe» OTlagouyHoe
coobuieHne B BUAE TEKYLLEN AaTbl U BPEMEHMU:

is_run = true

function OnStop ()
is_run = false

end

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

end

JaHHble CoobLeHNs HUrAe He COXPAHSATCS U Ans Toro, 4tobbl UX YBUAETb, HEOH6X0AMMO UMETb
AOCTYN K «nporpaMmMme-noByLlKe». MHorme nonynsipHole oTNag4nKm nMetoT MYHKLMOHanN
nepexeaTa Takux OT/1aA404HbIX coobLeHnn. Jnsa AeMOHCTpaumu Mbl UCNOAb3yeM HecniaTHyo
yTunuTy ot Microsoft -

3anyctme ytunnty DebugView n npuBegeHHbIl Bbiwe kog ckpunta Lua B PM QUIK, Mbl yBugnm
OTnagoYHble coobuweHuns, otnpasnsemboie pyHkunen PrintDbgStr():
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https://msdn.microsoft.com/ru-ru/library/windows/desktop/aa363362%28v=vs.85%29.aspx
https://msdn.microsoft.com/ru-ru/library/windows/desktop/aa363362%28v=vs.85%29.aspx
https://technet.microsoft.com/ru-ru/sysinternals/debugview.aspx

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

File Edit Capture Options Computer Help

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

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

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

< >

®yHKUMOHaN AaHHOW NporpamMmMmbl 4OBOJIbHO WWMPOK M NoAPOOHO OonucaH B nMpuiaraemMoi crnpaske
K nporpamme. OTMeTUM criegylollee: Ans Toro, 4tobbl oTobpa)kanmcb ToNbKO HEO6XOAUMbIE HaM
coobueHns, Heobxoammo AobaBuTb GUNbLTP, KOTOPbIN 6yaeT oTobpaxaTb TONbKO Te coobLleHuns,
KOTOpble coaepXaT WInN He coaepXaH yKa3aHHY NoaCTPOKY:

DebugView Filter >

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

Include: |OLua w | Beset

Exclude: | w | Cancel

Highlight: Fiter 1 /|
Bl

Ecnn ncnonesyetcsa Heckonbko PM QUIK, 1 B KaXA0M U3 HMX 3anyuweH ckpunT Lua, B KOTOPOM
ncnonbsyetcsa pyHkuus PrintDbgStr(), To noHaTb, n3 kakoro PM nony4eHo oTiago4vyHoe
coobuieHne, MOXHO Mo naeHTUdMKATOPY NpoLecca, KOTOPbI yKasblBaeTCs B KBaApaTHbIX CKobkax
nepen KaxabiM coobuleHneM. Y3HaTb naeHTUdmKaTop npouecca ansa 3anyweHHoro PM QUIK
MOXXHO B [lucnetyepe 3agay Windows.

PaccMoTpuM npuMep pelueHns 3agavym KOHTPONS akTMBHOCTM Lua ckpunTta U MHGOPMUPOBaHMUS
Nnosb30BaTENS MO NOYTE, EC/IN CKPUNT NEpecTasn nogaBaTb NMPU3HaKM aKTUBHOCTU. N5 peleHuns
OaHHOM 3agayuun Mbl 6ygem ncronb3oBaTtb dyHKUMOHan WIinAPI ¢ peanusauunei cobCcTBEHHOM
«MPOrpamMmMmbl-JIOBYLLKM» Ha MHTEPMNPETUPYEMOM SI3blKe NporpaMmMmupoBaHus Python 2.7. Huxe
npuBeneH nuctuHr ckpunta QLuaController.py:

import mmap
import struct
import win32event
import time
import smtplib

import sys
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def QLuaControllerStart (Filter =

buffer ready = win32event.CreateEvent (None, O,

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

_buffer = mmap.mmap (0, 4096, "DBW , 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) >= O0:

ticks = time.localtime ()

"np

print "Pid %d

'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)
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def SendMail (MsgText) :

fromaddr =

toaddr =

subj =

msg_ txt = + MsgText +

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

username =

password =

server = smtplib.SMTP ( )

server.starttls ()

server.login (username, password)

server.sendmail (fromaddr, toaddr, msg)

print % toaddr

server.quit ()

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

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

elif len(sys.argv) ==

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

BbllweonncaHHbIn NpuMep peanm3aumnm «nporpaMMbl-0BYLLKM» OTNaA0uYHbIX COObLLEHMN
BbINOMHSET BbIBOA MOJSTyYEHHbIX OTN1aA04YHbIX COOBLEHN B KOHCOMb M OTNpaB/seT Ha
npeponpeaeneHHolt agpec coobuieHne, ecnm oT ckpunTa Lua B TedeHne 3a4aHHOro Tanmayra
He 6blN10 HOBbIX COObLLEHNA.

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

is_run = true

function OnStop ()
is_run = false

end

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

end

D:\QUIK>QLuaController.py

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

Message send to Administrator <administrator@test.com>

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

is_run = true

function OnStop ()
is_run = false

end

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

end

D:\QUIK>QLuaController.py MyQLuaScript

Ncnonb3osaHue Lua B Pa6ouem mecte QUIK 44



Pid 5168 [12:55:10]: MyQLuaScript: 04/29/16 12:55:10
Pid 5168 [12:55:15]: MyQLuaScript: 04/29/16 12:55:15
Pid 5168 [12:55:20]: MyQLuaScript: 04/29/16 12:55:20
Pid 5168 [12:55:25]: MyQLuaScript: 04/29/16 12:55:25
Pid 5168 [12:55:30]: MyQLuaScript: 04/29/16 12:55:30
Pid 5168 [12:55:35]: MyQLuaScript: 04/29/16 12:55:35

Message send to Administrator <administrator@test.com>

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

is_run = true

function OnStop ()
is_run = false

end

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

end

D:\QUIK>QLuaController.py MyQLuaScript 10

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

Message send to Administrator <administrator@test.com>
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