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TepMVHbI U COKpalleHus

MnarnH QLua - nHTepnpeTaTop s3blka Lua, peannsoBaHHbll B Pabouem mecte QUIK, paboty
KoToporo obecneudmBaet 6ubnuoteka qlua.dll.

CkpunT Lua - daiin ¢ pacwmpeHueM .lua nnm .luac (CckoMnuanpoBaHHbI B 6aT-KO4 CKpUMT
Lua) coaep»xalunn cueHapum, HanMcaHHbIe C MOMOLLbIO AA3blKa NporpamMMnpoBaHms Lua,
MHTepnpeTmpyembie naarmHom QLua.

PM QUIK - Pabouee mecto QUIK.

1. Bo3MoOXHble noaxoabl HANUCaHUA
ckpunTtoB Lua ana nnarvHa QLua
B PabouemMm MmecTte QUIK

MnarmH QLua obpabaTtbiBaeT ckpunTbl Lua B kogmnposke ASCII. [Ins KOppeKTHOro otobpaxeHus
knpunnunubl B PM QUIK pekoMeHayetca koanposka Windows-1251 (Cp1251).

3anyck ckpunTa Lua BbinonHseTca B ananore «octynHble ckpunTbl» PM QUIK (MeHio CepBuUCbI /
Lua ckpuntbl...). [Ina 3anycka nobasBbTe HEO6XOAMMBINA CKPUMNT N HAXXMUTE Ha KHOMKY
«3anycTuTb». 3anyCcK CKpuMNTa Bcerga HaunHaetcsa ¢ 06paboTku Tena CKpunta BHE Kaknx-nnbo
dyHKUMN, 0603HaumMM ero <BODY>. MOXHO BblAenUTb TpU noaxona npu cosgaHum Lua ckpunTta:

1. Bcs Heob6xoamMmas normka onucbiBaerca B o6nactn <BODY>. B 3ToM cnyyae cueHapum,
OMNKMCaHHbIE B Te/le CKPUMTa BHE Kaknx-nmbo pyHKUNIA, nocne 3anycka BbIMNOSHATCA TO/IbKO
OAWH pas, N CKPUNT NepexoanT B COCTosiHME «OcTaHoBAeH». [laHHbIA NoAX0o4 NPUMEHUM AS1S
Lua ckpunTOB, Lefblo KOTOPbIX SIBASETCSA pa30Bbli NoacyHeT HeobxoanMbIX AaHHbIX. CKpUMThl
C TaKOM CTPYKTYpPOM BbIMOJIHAOTCS B OCHOBHOM notoke PM QUIK, Takum obpasoM, Heob6xoanmo
UMeTb B BUAY, 4YTo BpeMsa paboTbl cCLeHapueB B CKpUNTax AaHHOMo Tvna AOAXHO 6biTb
CpaBHUTENbHO HEBONBLLUNM, @ TaKXe He peKoOMeHAYeTCs ucnonb3oBaHme dyHkumm sleep(),
nHade 6yayT 3aMeTHbl «noABucaHusa» B pabote PM QUIK.

CxeMa BbINOAHEHUA Lua ckpunTa € AaHHbIM NOAXOA0M:

OcHoO6HOl MTOMOK
mepmuHana QUIK

Haxamue kHonku «3anycmume»
lMepexod ckpunma e cocmosiHue

«OcmaHosneH» nocne
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. [lanee B OTAENbHOM NOTOKE BbIMNOSIHAETCS
dyHKums main().

CxeMa BbINosHeHNs 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 BbiNnosiHeHMS dyHKUMKM main() Lua ckpunT He MewaeT paboTe OCHOBHOIO
dyHKkumoHana PM QUIK, takum obpa3om, BHYTpn dyHKkuMM main() ncnonb3oBaHne pyHKUNU
sleep() He npuBoAUT K «noaBucaHmio» PM QUIK 1 no3BonseT nepmoanyecku
npuocTaHaBAMBaTb CKPUNT U BO30O6HOBAATb ero paboTy uepe3 HEKOTOPbI MPOMEXYTOK
BpeMeHU. CKpuNT cunTaeTcsa paboTtatowmm, noka pabotaet dyHkuma main(). MNpu
3aBepweHun paboTtbl dyHKUMKM main() cKkpunT nepexoauTt B cocTosiHne «OcTtaHoBneH». Mpwu
NPUHYAUTENbHOM OCTAaHOBKE CKpUMTa HaXkaTnem KHonkn «OCTaHOBUTb» eMy AaeTcs 5 cekyHa
Ha 3aBeplueHne paboThbl.

Mpu NpMHYyAUTENbHOW OCTAaHOBKE CKPUINTa BO3MOXKHA NOTEPA CUCTEMHbIX
pecypcoB, Tak kak (pyHKLMA main() 3aBeplwaeTc NPpUHYAUTEJIbHO.

Mpumep Lua ckpunTa, BbiIBOASLLErO COO6LLEHME C KOIMYECTBOM CAENOK Kaxable 60 cekyHA:
NumberOfTradesEvery60Sec.lua
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--BeIBOI COOOImEHMs C KOJIMUeCTBOM CHEJIOK uepes kaxiple 60 cekyHI

——IIPpV 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 crpeyok: " .. number of trades)
sleep (60000)
end

end

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

--BODY>

3. Co6biTuitHasa moaenb. Mpu BbibOope faHHOMO NoaxoAa npeaocTaBnseTca rMbkas cpeaa
BbIMOJSIHEHMS NONb30BaTENLCKUX cueHapues BHYTpu QUIK, nossongwowas MrHOBEHHO MosiyyaTb
MHTepecywwmne cobbitus ot PM QUIK, nponsBoas HyxHyt 06paboTky 3Tnx cobbitnin. Ans
06paboTKK TOro nam UHOro cobbiTMs HeO6XO0AMMO B CKPUMTE Nponucatb GyHKUUIO
C npeponpeAeneHHbiM Ha3BaHWeM. OnncaHue gaHHbIX GYHKUMN NpuBeaeHO B pasgene 2.2
«®PyHKUMKM ob6paTHOro Bbi3oBa» PykoBoACTBa nosib3oBaTens VMIHTepnpetaTopa 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 npeabiayLlien CTpykType ckpunTa Lua, nocne ero 3anycka nepsBoHavasnbHO
BbIMOJTHAOTCSA CUEeHapun, onncaHHbole B <BODY>, ecnn oHM NpucyTCTBYIOT. [Janee nponcxoant
BbI30B 0bpaboTunka c uMeHem OnInit(), ecnu oH npucyTcTeyeT. B 06pabotunke OnInit()
Nosb30BaTENb UMeeT BO3MOXHOCTb MHULUMANM3MPOBaTb BCE HEOO6XOANMbIE NEepEeMEHHbIE U
6nbnmnoTtekn nepen 3anyckoMm OTAENbHOrO NoTtoka. Mocne 3aBepweHns gyHkumm OnInit()
nponcxoanT cosagaHune otaenbHoro notoka PM QUIK, 1 B 3TOM NoToke HauYMHAET BbINOSIHEHME
dyHkums main(), kotopas obs3aTenbHO AO/IXKHa NMPUCYTCTBOBATb B ckpunTte. CKpunTt
cumTaetca paboTtawowmmM, noka pabotaet pyHkuns main(). MNpn 3aBepLlieHnn paboTol
dyHKUMM main() ckpunT nepexoanT B COCTOsSAHME «OCTaHOBAEH>».

Bce dyHkunm 06pabotkm cobbiTuii, B oTamume ot pyHkUunm main(), BbINOMHATCA B paMKax
OCHoBHoOro notoka PM QUIK, nosToMy nonb3oBaTento He06XoAMMO ONTUMU3MPOBATbL BpeEMS
NCNONMHEHNSA TaknX DYHKUMR, YTO6bl BpeMsi ux paboTbl 6b1s10 CpaBHUTENbHO HeEboNbLINM,
nHade 6yayT 3aMeTHbl «noAaBucaHusa» B pabote PM QUIK.
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MpuMep CTpYKTYpbl ckpunTa Lua:

——MMHVIMaJIbHaA CTPYKTYpPa CKpUIITa IPpM MCIIOJIE30BAHUM 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 NepeMeHHY 10rM4Yeckoro Tmna
is_run, KotTopas nMeeT 3HauyeHue true 4O MOMEHTa HaXXaTus KHOMNKKU «OCTaHOBUTbL>»

B Ananore «JoctynHble ckpunTbl» PM QUIK. B dyHKkumMn main() BbINONHAETCS UMK/, KOTOPbIN
yepes Kaxgble 100 MMnnmMceKyHa NpoBepsieT COCTOSIHME NnepeMeHHoNn 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 munnncekyHg BHyTpu unkna gpyHkumm main() npmuseaeHa anas npuMepa,
€e 3Ha4YeHne MOXHO YyBENUYUTb UIN CHU3UTb Npun HeobxoammocTn. Bbizos dpyHkunu sleep()
BHYTpM umknia notoka main() obsazateneH. 3HaveHne aprymeHTa dyHkumm sleep() moxert
6bITb paBHO 1, HO B 3TOM c/y4dae 3azepxKa npnbav>keHa K 3Ha4YeHU0 npepbiBaHUSA
CucTeMHoro TtarMepa (no ymonyanumio 15.625mc).

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

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

Takxe Heo6xoANMMO UMeTb B BUAY, YTO PyHKUMS OnStop() BbINONHSAETCS B OCHOBHOM MOTOKE
PM QUIK, n, Tak Kak B MOMEHT 0XUAaHus 3aBeplienmnss ckpunta (5 cekyHa) OoH 3aHUMaeT
OCHOBHOM noTok PM QUIK, To apyrue o6paboTumnkm cobbiTUiA yXKe He Bbi3blBAKOTCS, @ CamMo

PM QUIK MOXeT HEKOTOpOE BpeEMS HAaX0AUTbCS B «NOABUCLLEM>» COCTOSIHUU. pun
HeobX0AMMOCTN U3MEHUTb TauMayT, OTBEAEHHbIN CKPUNTY Ha 3aBepllieHue paboThl,

B 06paboTumke OnStop() ykaxute HOBOe 3HaYEeHUEe B MUIMCEKYHAAX, BO3BpallaemMoe
AAaHHON dyHKUMen.
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MpuMep Lua ckpunTa, BbIBOAALLEFO COOBLIEHNE C KOTMYECTBOM CAENOK NMPU KaxaoM
Noay4YeHNUU/N3MEHEHNN CAENKW:
NumberOfTradesOnCallbacks.lua

——-BelBOI COOOWEHMS C KOJUUYECTBOM CIEJIOK Py KaXIOM HOJ’[y‘{EHVH/{/MBMEHEHVH/{ CIOeJIOK

--<BODY
message ("Ckpunt szanyumeH.")

--BODY>

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

end

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

end

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

end

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

end
-—-<BODY

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

--BODY>
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2. Bzanmopencreue notokoB Lua ckpunrta

Mpn ncnonb3oBaHUM COBLITUIAHOM MoAenn Lua CKpUNT BbIMOMHAETCS B ABYX NMOTOKaxX: yHKLUMMK
0b6paTHOro BbI30Ba BbIMOJIHAKTCA B OCHOBHOM notoke PM QUIK, a ¢dpyHkuns main()

B AoNo/HUTENbHOM noTtoke PM QUIK (noapobHee cM. n. 1). MNpu 3ToM aAns npenoTBpalleHuns
«nogsucanmii» PM QUIK HeobxognMo KakMM-nmb6o o6pa3oM oNnTUMM3NpoBaTb CLEHApUX,
onuncaHHble B pyHKUMAX obpaTHOro BbizoBa. OgHUM M3 cnocoboB Takol ONTUMMU3ALNM ABNSETCSH
nepeHoc normkn 06paboTkmn MonyyeHHbIX CMrHanos B pyHkumio main(). JaHHbll nogxon CBOAUT
KONIMYEeCTBO cueHapues B yHKLMM 06paTHOro Bbi3oBa 40 OAHOrO, @ UMeHHO aobasneHue

B rnobanbHyto Lua Tabnuuy (oyepenb) 3annucu o TOM, 4YTo pyHKUMSA cpaboTana n BepHyna
onpegeneHHble 3HayeHns. TakmuMm o6pa3oM, Mbl NonyyaeMm ovepenb cobbITUN, KOTOPbIE
HeobxoamMmo obpaboTaTb B AAPYrOM MOTOKE.

Mpumep peanunsaumn odepean FIFO («nepBbiM MpuULLEN — MEPBbIM YLIEN») AN 06paboTku

cpabatbiBaHns dyHKUMA obpaTHOro BbizoBa B dyHKUMM main():

--06paboTka cobuTuir PM QUIK B GyHKUMM main () nocperncTBoM ouepenu FIFO

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

end

function OnOrder (order)

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

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

end

function OnAllTrade (all trade)

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

end

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

end

function OnStop ()
is_run = false
return 2000

end

function main ()
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while is_run do
if #MAIN_QUEUE > 0 then
ProcessingCallbakc (MAIN QUEUE([1])
table.sremove (MAIN QUEUE, 1)
message ("Pasmep ouepeny " .. tostring (#MAIN_QUEUE))
end
sleep (1000)
end

end

function ProcessingCallbakc (value)

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

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

message (string. format ("Obpaborka coOeTusa %s 3aeepmena", value.callback))
end

B naHHOM npuMepe ncnonb3yoTcsa notokobesonacHble dyHKUMK paboTbl ¢ Tabnnuammn Lua
sinsert() n sremove(), KoTopble NnpenoctasnseT naarnH QLua. dopmaT BbI3OBa
noToko6e3onacHbIX PyHKUMIA coBnagaeT ¢ dopMaToM Bbi30Ba CTaHAAPTHbIX GyHKUMIA Lua
insert() v remove(), HO Npu BbINO/IHEHMM NOTOKObBEe3onacHon hyHKUNM 6NoKMpyeTcs
BbINOMIHEHWE KOAA B APYIrOM MOTOKE A0 OKOHYaHWs paboTbl Bbi3biBaeMon HYHKLUMN. TakuMm
06pa3oM, MCKNOYAOTCA CUTYaunn KONNM3MN, KOraa ABa NOTOKa OAHOBPEMEHHO BHOCAT
N3MEHEHUs B OA4HY M Ty Xe Tabnuuy Lua, 4To MOXeT NpMBOAUTL K HEONpeAeneHHbIM CUTyaLusaM.
N3 npuMepa BMAHO, YTO BO BpeMs MHULMANN3AUNM AONOAHUTENbHOro notoka PM QUIK
obbsaBnsierca rnobanbHasa Lua Tabnmua MAIN_QUEUE (1MMs nepeMeHHOM MOXET 6bITb Nt0bbiM),
B KOTOpPYtO 1 6yayT 3anncbiBaTbCs NocsefoBaTesIbHO BCE Bbi30Bbl COObITUI Npu cpabaTbiBaHMK
dyHKUMIM obpaTHOro Bbi3oBa. B gononHuTensHoM notoke B dyHKkUuMn main() otcnexusaeTtcs
pasmep Tabnuubl MAIN_QUEUE, n, ecnu Tabnunua He nycTta, BbiNonHaeTcss 06paboTka ouepeamn
cobbiTmin. NMocne 06paboTkn cobbITUA 3aNUCb U3 oUepean yaanseTcs, Npu 3TOM BO BpeMS
06paboTKM 3anncn ¢ HOMepoM «1» B KOHeL, oyepeamn becnpendaTCcTBEHHO MOryT Ao6aBnAaTbCA
HOBble 3anucu npu cpabaTtbiBaHM PyHKUNIM 06paTHOro Bbi3oBa. Nocne yaaneHmns 3anncu

C HOMEpOM «1», BCe HMXeCTosLMe 3annucu caABUratoTca Ha 1 war, n 3anncb C HOMepoM «2»
CTQaHOBUTCSA 3aMNUCbl0 C HOMEPOM «1», n Taknm obpa3oM BbiNnoAHAeTca obpaboTka BCel odepean.
Mo okoHYaHMK 06paboTkKM BCeEM oUepean CKpUNT NPOAOXAEeT paboTaTb M OXUAAET HOBbIX
cobbiTMin B ouepean. CxemaTu4HO oyepeab FIFO, onucaHHylo B NpuMepe, MOXHO NpeacTaBUTb
cneaywouwmm obpasom:

Ncnonb3oBaHune Lua B Pabouem mecte QUIK 10



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 o0bpasoM, UCNob3ys AaHHbLIA NOAXO04, Mbl pasrpy>aeM OCHOBHOM NoTok PM QUIK

N NepeHOCUM BCe CMIOXHbIe anropuTMmbl 06paboTkm cobbiTuii PM B ONOAHUTENBHBIA NOTOK. Mpn
3TOM HUM 0AHO cobbiTne He 6yaeTt notepsHo n 6yaet obpaboTtaHo B nopsiake obuwen ouepeaun. Ecnm
HeobxoaMMO co3haBaTb oyepeab, OTUAbTPOBbLIBAsA TObKO onpeaeneHHble cobbiTnsa, Hanpumep
N3MEeHEeHWe KOTMPOBOK TOJ/IbKO MO onpeAesieHHOMY MHCTPYMEHTY UAKn Knaccy, To B ob6paboTumke
cobbITNS MOXHO A06aBUTL yC10BUE, KOTOpPOe ByAeT CneanTb, YTO B odepenb NonagakT TObKO
HeobxoamMble CObbITUS, @ HEHYXXHble nponyckatoTcs. [Mpun HEO6X0ANMMOCTM BblAENEHUSA
NPUOPUTETHBLIX COBLITUIN HYXHO BbIAENUTb A8 HUX OTAENbHYIO O4Yepesb U NepBOCTENEHHO
BbINONHATE ee 06paboTKy, a nocne — BCe OCTalbHbIE.

Mpumep ovepean FIFO c BbiaeneHneM npuoputeTa cobbITUO NONYYEHUS/NIMEHEHNS CAENKU
n dUnbTpaunm N3MEeHEHNS KOTUPOBOK TOSIbKO MO onpeAeneHHOMY Knaccy':

--0O6paboTka cobuTuit PM QUIK B GyHKUMM main () nocperncTBoM ouepernu FIFO

—-—Cc BbIOeJieHueM npuopurera OnTrade m ¢unbpTpaumm 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
sleep (1000)
end

end

function ProcessingCallbakc (value)
message (string. format ("OBpaborka cobuTus %s Hauara", value.callback))
sleep (3000) --sMynaUMsa OPOOOJIKUTEJILHOTO ajilTOpPUTMa O0paboTKM COOBITMS
message (string. format ("Obpabdorka cobeTusa %s 3aeepmenHa", value.callback))

end

function ProcessingOnTrade (trade)
message (string. format ("OBpaboTka cpenku N%s Hauara", trade.trade num))
sleep (3000) --sMynauMa OPOIOOJIXMTEJIBHOTO aJITOPUTMa OOpabOoOTKM CIEeJIKM

message (string. format ("OBpaboTka chenxku M%s 3aeepumeHa", trade.trade num))
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end

B naHHoM npumepe Mbl go6aBunun HoByto Lua Tabnuuy MAIN_QUEUE_TRADES, koTtopas
npegHasHa4vyeHa 415 co3gaHus odepean cobbitus fobaBneHns/M3MeHeHnsa caenku, a B GyHKUumn
main() Bblaenunn NpuopuTeT AN AaHHOK ovepeaun, nobasme ycnosmne o6paboTkm obuien
ouepean MAIN_QUEUE T10/1bKO B TOM C/ly4dae, ec/im odepenb CAENoK nycra. Takxe gobasunu ans
cobbiTs OnQuote() dunbTpaumio No Klaccy NHCTPYMEHTOB, U TaKMM 06pa3oM Mbl YMEHbLUUAN
oyepeanb MAIN_QUEUE, He no6aBnsia B Hee HEHYXHble HaM CobbITuS.
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3. Co3gaHMe MHAMKATOPOB TEXHUYECKOro
aHaJim3a C NnoMOoLWbIO CKPpUNTOB Lua

B paHHOM pa3pesnie pacCcMaTpUBAETCS MPOLECC CO34aHMNS MHAMKATOPa Ha NpUMepe «CKOJb3siLen
cpeaHen» (Moving Average).

3.1 Kak yctpoeHbl uHaunkaTopbl B QUIK

OcHoBOWM A/ NOCTpoeHUs Bcex nHamMkaTopoB B QUIK aBnseTca MCToOYHUK gaHHbiX (ganee MNA).
NA npeacrasnsieT coboil MaccuB, B KOTOPOM 31IEMEHTbI ABAAKOTCA CTPYKTypaMu U UMeKT 6 nonen:

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

O A WNER

@®aKTM4eCKU 3TO 3HAUYMT, YTO BCE 3/1IEMEHTbLlI MaccMBa B UCTOYHMKE AAaHHbIX NpeacTaBnsaoT cobon
cBeyn. B cnydae TMKOBBIX AAaHHbIX NoAsa € 1-ro no 4-e 6yay nmeTb 04HO 3Ha4YeHMe, coBnagaruiee
CO 3Ha4YeHMeM napaMeTpa B 3TOT MOMEHT BpeMeHWU. NCTOUYHNKN AaHHbIX MOryT 6biTb
nHTepBasibHbIMU rpadmkamun (TUKM, 1 MUHYTa, 5 MUHYT U T.4.), paccynTaHHbIMKM No Tabnuue
06e3nnYeHHbIX CAeNOK UK NO U3MEHEHMAM NapaMeTpa TOPryeMoro MHCTpyMeHTa.

NHankaTop npeacTaBnsieT cobor dyHKUMIO, KOTOpas Anst aneMeHTa Maccma U MOXeET BEpPHYTb
OQHO WM HECKOJNIbKO YKncesn, B 3aBUCUMOCTU OT KOIMYECTBa JIMHUIA, oTobpaxaeMbix Ha rpaduke.

MHAMKaTOp HE MOXET BbICTYNaTb MCTOYHUKOM AaHHbIX ANa Apyroro nHamnKartopa.

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 nogpobHee, 4To NpoMcxoauT nNpu AobaBneHnn Takoro MHAMKaTopa Ha rpaduk.

Mpu cozgaHum HoBoro nHamkatopa (NyHkT [lo6aBuTtb rpadpumk (MHAMKATOP)... KOHTEKCTHOIO
MeHio rpadumka) PM QUIK ckaHmpyeT nanky Lualndicators B gupektopun PM QUIK Ha Hannuune
B HEWM CKPUMTOB, OTBEYaKLWMX Cneayowmnm TpeboBaHmsaM:

1. B ckpunTe onpegeneHa rnobanbHasa Tabnuua Lua ¢ umeHeMm Settings;
2. OnpepeneHa dpyHkums Init();
3. OnpeaeneHa ¢pyHkuma OnCalculate().

MNMone Name B Tabnuue Settings onpeagenseT nMs nHAMKaToOpa, C KOTOPbIM OH OTOBpaXaeTcs
B AManore:

JoBaeneqne rpadmka >
McTouHMK JaHHER

RT5-9.23 [@brovepcol FORTS ~ Hogkiii

Tun rpadmka

Bollinger Bands ~
Bulls Power

CCl {Commedity Channel Index)

CMO

CQ02202785

Chaikin Oscillator

Chaikin's Velatility

Elder's Force Index

Fnuelnnes

[Eempler | ]
Fractals
Ichimoku

MomecTuTe rpadwik B HoByro cBnacTs

JoGaeuTs OTmena

Ecnn CKpUNT HE yAOBNETBOPAET NEPEYNCIEHHBIM BbllLE Tpe6OBaHI/IFIM nnn coaepxunT
CUMHTaKcmyeckme owmnbkn a3bika Lua, To OH He 0To6pa>KaeTc;| B AAaHHOM Awnanore.

Mpn BbIbOpe nHankatopa Examplel n Haxkatum KHonkn «4obaBuTb» MHANKATOpP AobaBnseTca
Ha rpaduk. lng npocMoTpa ero HacTpoek HeobxoAMMO Bbi6paTb NMYHKT KOHTEKCTHOIMO MEHIO
rpadmka «PegakTnpoBaTh...»:
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Pepaktupoeanue HacTpoek rpadika x

~ |~ | JoBaewte | ¥ | Ceoiictea [lononHwTensHo YposHm

= Anarpamma Mognuce RT5-8.23 [Examplel]
;--Oﬁnanﬂ
i - RT5-9.23 [Price] B Monbzosatensckune HaCTpOMKMN
T"OFMCT" 2 Name Examplel
Lo RTS5-9.23 [Volume] B Munns Muens 1
- OBnacTs 3
. Col 0,172,220
W R 75-9.23 [Example oler M o7,
Mame Nurnn 1
Type Turin
Width 1
Mpresska K ocam
() k nesoii ocn [[] Nokaskieats nocnegHee sHaueHe
(®) k npaeoii ocn ¥4MTEIEATE NpM aETOMAaCLWITABMpoBaHIN

MprreHnTs Otrena

Kak BUAHO Ha puCYyHKe Bbilwe, 3HadYeHne nons Settings.Name nonano B NnoANMCb HOBOMO
nHankaTopa n otobpaxaetca B none Name rpynnbl «[1onb30BaTeNbCKME HACTPOMKM». Takxke

B AManore CBOWCTB MHAMKATOPa NPUCYTCTBYIOT NapaMeTpbl OAHON IMHUU C UMeHeM «JInHns 1».
®yHkumsa Init BepHyna «1», 31o rosopuTt PM QUIK, uto nHankatop 6ynert CoCcTosTb U3 OAHOWM
NMnHWMK. Tak KakK napameTpbl 3TON SIMHUM B KOAe He onncaHbl (CM. NpUMep BbIWE), TO 3HAYEHUS
nonen Color, Name, Type, Width MHMUMaNM3MpPyOTCS 3HAUEHMSAMN NO YMOSTYAHUIO.

Ha rpaduke He noaBASOTCA HOBblE NMHUK, Tak Kak @yHkuma OnCalculate Bceraa Bo3spawiaert nil.
3710 3HaueHue roeoput PM QUIK, yTo 3HaueHMe nHamkaTopa ANns yKa3aHHOM CBEYN UCTOYHMKA
AaHHbIX HE ONpeaeneHo.

3.3 N3amMeHeHue CBOUCTB MHAMKaTopa

B kayecTBe npvMepa paccMOTPUM KOA:

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

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

Width = 2

}
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}
function Init ()
return 1

end

function OnCalculate (index)
return nil

end

3aecb B Tabnnuy Settings gobasunuce nons period m line. Mone line aenseTca MmaccMBoM Tabnuubl
C MHAEKCHbIM AOCTYMNOM. DTO 3HAYMT, YTO BCE 3/1eMEHTbI Tabnumubl 4OCTYMHbI YEPE3 YMCIIEHHbIE
nugekcol: line[1], line[2] n T.4.

NHankaTop B NpuMepe BO3BpaLLaeT TOJIbKO OAHY JIMHWUIO, MO3TOMY M CBOWMCTBaA OMMUCaHbl TONbKO
AN O4HOMN NUHUU C uHAEeKcoM 1.

B Ananore HacTpoek 3TO BbIFMAAMT CrieayrolmM o6pa3om:

Hacrpoiiky RIU3 [Example]

OBWME | fonoAHUTENEHD | YpOEHM

Moanuce RIU3 [Example2]

pericd 5.000000
E Nunws MA

Color . 255,0,0

Mame MA

m

Type Nunum
Width 2

MpueAzKa Kk ocAm

- K nesoil oon D Moka3biEaTe NOCNEAHEE

- IHEYEHME
@) k npasoii oow

[Cuxpahmw ][ CTuena ][ Cnpaska ]

Bce, UTO He OTHOCUTCS K OMMCAHUIO NapaMeTpoB JIMHWUI, NnonadaeT B rpynny «lMonb3oBaTenbckune
HacTpoliku». TUN NnapameTpa onpeaenseTcs HavyabHbIM 3HayeHneM. Mone Name umeer
CTPOKOBBbIV TUM, Nnone period — YMC/IOBOIN, TaK Kak B KOAE OHO MHMLUMANM3UPOBAHO 3HAYEHUEM

«5»,

MapaMeTpbl NMHUM Tenepb OTAMYAKOTCA OT 3HAYEHMN NO YyMOAYaHUo. HanpuMep, LUBET NMHUU
onpegenset pyHkumna RGB(255, 0 ,0).

3.4 PucoBaHue npsMoun JIMHNM

[Ons 3TOro 4OCTaTtouHO M3MeHUTb ToNbKo dyHKuUM OnCalculate cneaytowmnm obpasom:

function OnCalculate (index)

return 100
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end

3.5 Noacuer cpeaHero

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

Settings

"Example3",

Name

=5,

period

line

"MA" ,

Name

0),

0,

Color = RGB (255,

14

TYPE LINE

Type

2

Width

O

function Init

return 1

end

function OnCalculate (index)

if index < Settings.period then

return nil

else

=0

local sum

index do

index-Settings.period+1,

for i

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

end

BaXxHble MOMEHTbI B KoAe npumepa:

1. [lNpoBepseTcsa nepeaaHHbIn MHAEKC cBeYn. Ecnm oH MeHblle 3a4aHHOro nepmnoaa,
To Bo3BpalwaeTcs nil. JaHHbIX A9 pacyeTa HeaOoCTaTOYHO, MO3TOMY 3HadYeHne nHaukKaTopa
He onpeaeneHo Ha MHAEKCax CBeyen, MeHblKMX, YeM 3a4aHo B Settings.period.

2. [lns pacyeTa nHaMkaTopa Besge ncnosb3yeTcsa none tabnuubl Settings.period.

Ecnu B cBomncTBax MHOWKATOpPa NOMEHATb 3Ha4YEHWE NoJsiA period N COXPaHUTb AaHHbIE!

OBWMe | fonoaHuTensHo | YpoBHM

Moanuce RIU3 [Example3]

E MNonbsoeaTenbokne HACTPORKN
MName Example3
B Nunws MA
Color [l 255.00
Mame MA
Type Nunnm

WALk ]

MpuEA3KE K OCAM

K NEBOR oCH nGKEJhIEETh NoCNeEJHEE

i . CA—
(@) K npaBoii ocH

CuxpaHMb][ OTueHa ][ Cnpaeka ]
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TO rpacduK BbIFSANUT Creayowmnm obpasom:

DTOT NpUMEpP UNNIOCTPUPYET TOT DaKT, YTO BCE 3HAUYEHUS U3 AManora HacTpoeK MHAMKaTopa
nocsie HaxaTus KHonkn «CoxpaHWUTb» MonajatoT B paboTaloLyo BUPTyasbHYO MalWnHy Lua

N CTAaHOBATCA AOCTYMHbI B MYHKLUMAX CKpUnTa. MNpy 3TOM HUKAK HE 3aTparMBaeTcs UCXOAHbIN Koa
CKpMMTa Ha AINCKE U UHAMKATOPLI, YXXe CO3/laHHble C ero noMoLlbio. Ecnn noBTopHO A06aBUTL 3TOT
MHOMKATOP Ha rpaduk, To NOMYYMM MPeablAyLLY0 KapTUHKY.

3.6 [locTtyn K AaHHbIM

Kakablii NHAUKATOP NPUBA3aH K UCTOYHUKY AaHHbIX. 18 A0CTyna K AaHHbIM CKPUMT UCMNONb3YET
cneaywowme GyHKUUM:

O(i);
H(i);
L(i);
C(i);
V(i);
T(3).
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3a ucknioyeHneM pyHkumm T(), BCe OHM BO3BpaALLAlOT COOTBETCTBYHOLEE 3HaUYeHne ans
ykasaHHoro 6apa - Open, High, Low, Close n Volume. ®yHkuus T() Bo3BpawiaeTt Tabnuuy,
KOTOpas CcoAepXuT BpeMsa ykasaHHoro 6apa.

CpefHee 3Ha4YeHne MOXHO paccyMTaTbh HE TONbKO MO LieHe 3aKpbITUS. YCIOXHUM Koj, nobasus

dyHKUNIO:

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

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

return O(1)

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

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

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

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

elseif v == "M" then

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

elseif v
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 ()
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return 1

end

function OnCalculate (index)

if index < Settings.period then
return nil

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

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

end
return sum/Settings.period

end

end

B amanore HacTpoek rpaduka NosiBASAETCS elle o4Ha nepeMeHHas — value_type. MeHsas
€e 3HayeHne, MOXHO U3MeHsTb nosegeHne gyHkumm dValue() n, COOTBETCTBEHHO, BXOAHbIE
3Ha4YeHNA Anga pacdeTa CpegHEro 3HadyeHus.

3.7 Pacuetr EMA

EMA BbluncnseTtcs no ciegyroLwlen ntepaunoHHon gpopmyne:
EMA; = a*P;+ (1 —a) * EMA;_,

HeT BO3MOXHOCTN 06paTUTLCS HAMPSAMYO K NpeablAyLWnM pacCYMTaHHbIM 3HAYEeHUSM MHAMKaTopa.
OTO 3HAYMT, YTO ANS BblYMCNEHNIN TEKyLLEero 3Ha4YeHns HeobxX0ANMMO XpaHUTb 1 NpeablayLime
3HayveHud. [na Takux uenen B Lua NCNonb3yeTca MeXaHM3M 3aMblkaHuin. OnpeaeneHue Takomn
dYHKUNN HYXXHO BbIHECTWU B OTAENbHbIA dans 1 B OTAEbHbIM KaTasor, KOTOPbI HE CKaHUpyeTcs
npu CO34aHMN MHAMKATOPA.

Mpumep danna ¢ dyHkumen pacdeta 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 dvValue (index, v_type)
v _type = v_type or "C"
if v_type =="0" then
return O (index)
elseif v_type =="H" then
return H(index)

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

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

return V (index)

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

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

local v type = v t

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

return nil

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

end

end

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

return function(ind, p, v_t, kk)

o

local n_ema =

local p ema = 0
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1]

end

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 = dvValue
local k = kk or 2/ (period+1)
if index == 1 then

cache DMA = {}

cache EMA = {}

cache TMA = {}
end

if index < period then

end
p_ema

n ema

cache

p_dma

n_dma

cache

p_tma

or cache EMA[index-1]

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

return nil

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

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

DMA[index] = n_dma

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

n tma = k*n dma + (1-k)*p tma
cache TMA[index] = n_tma
return round(n_dma, 2), round(n_ tma, 2)

end

B 3ToM npuMmepe, kpoMe dyHKuUMKn cached_EMA, npucyTtcTeyeT dyHKUMA ang pacyeta DEMA

n TEMA.

B nanke ¢ PM QUIK co3paaum nanky Include, kyaa u coxpaHum dann ma.lua.

Koa nHanKaTopa C UCNoNb30BaHUEM COXpaHEHHOro daina NnpMHMMaeT cneaywnii Bua:

dofile (getWorkingFolder ()

Settings =

{

"\\Include\\ma.lua")

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

line=
{
{
Name = "1",
Color = RGB (255, 0, 0),
Type = TYPE LINE,
Width = 2
}
}

}
function Init ()
myEMA = cached EMA ()
return 1
end
function OnCalculate (index)
return myEMA (index, Settings.period, Settings.value type)

end

OyHkuma getWorkingFolder Bo3spaliaeT nyTb nanku ¢ garnnom info.exe. B npnmepe nocnegHui
napaMmeTp He UCMNOJIb3yeTCa U MO YMOSYaHUIO B (PYHKLUMU MHNLMANN3NPYETCH 3HAaYEHNEM
2/(Setting.period+1).

MpuMep NONYyYEHHOro MHAMKaTOpa:

7= CoepbaHk-n Mpaduk LeHbl U 06BEME - [60 MUHYT] =|Ojx

ro
o

PenaktMpoBaHue HacTpoek rpaduka

JoBasuts CeoiicTea | [ononnuTencHo | YposHi

= [warpamua Moannecs Chepbanc-n [EMA]

o= e

=

&
& i

= O6nacte 1

&5
=l

O MNonb3osatensckue nacTpoiiku

N
E b

E---CEEpEar—nc-ﬂ [Price]
=1- OBnacts 2

=]
&

Name
L period 100
i ChepBank-n [Volu value_type L
B Nuema 1

Color W 25500

MName 1

Type JICETT
Wirtthn 2

B &

Mpweazka k ocam

) k nesoii ocu [ MNokaseieats nocnegee sHauerne

o
o o&

(®) k npasoii o YumToIBaTE NPH 3BTOMACLUITABUPOBZHIN

2
2
2
2
2
260
25
25
2
25
2
2

£z

‘ MpumennTe H
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3.8 HAMKATOP C HECKOJIbKUMMU JINHUAMMU

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

dofile (getWorkingFolder ()

Settings =
{

Name =

"\\Include\\ma.lua")

"Two EMA",

periodl = 50,

value typel =
period2
value type2 =

line=

{

}

function Init ()
myEMA1
myEMA2
return

end

"C",
= 50,
"C",

Name = "EMA 1",

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

Width = 2

Name = "EMA 2",
Type = TYPE LINE,

Width = 2

= cached EMA ()

cached EMA ()

function OnCalculate (index)

emal =
emaz2 =
return

end

myEMAL (index, Settings.periodl,

myEMA2 (index, Settings.period2,

round (emal, 2), round(emaZ2,?2)
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Bua gaHHoro rpadmka B PM QUIK:

C6epbaHk-n Mpadurk UeHbl U 06BEMA - [60 MUHYT]

~

Tl

PenaktnposaHune HacTpoek rpaduka

foGasnts Ceoiictsa | lononnutentHo | YposHu

=- Anarpamma Moanuce CBepBank-n [Two EMA]
- OBnacTb 1

& o=
a3

Bl Monssosarennckme nacrpoiikn

i . CBepBank-n [Price]
=- O6nacte 2

L. CBepBank-n [Volu

MName

period1 25
period2 15
value_typel H

A ]

value_typed L
Bl Nunna EMA 1
Color W 25500

Blome ERAA 1

EEEEE R R RN NN NN
B233 =

Mpueaska K ocam

() k nesoit ocn [[] Mokaskizate nocnearee sHauerne

o
-

® k npaeoii ocn YuuTBIEATE NP aBTOMACLLITaBUpOEZHIN

il
o

B2 RE Y

2!
25
25
2
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3.9 ®dyHkuma OnDestroy

MHorga B KoAge HamkaTtopa 6biBaeT HEO6X0AMMO HE TOJIbKO 3aHUMaTbCS pacyeTamu,

HO M NUCMONb30BaTb Kakne-nmbo cUcTeMHble pPEeCypCbl, HanpmnMmep Q)aVIHbI. Ana noHnMaHun4, Korga

NX HY>XHO 0CBO60AUTb, CYLLECTBYeT dyHKUMa OnDestroy.

Ecnun ¢dyHkuma OnDestroy onpeaeneHa B CKpUNTe, TO OHA BbI3bIBAETCA NPU yAaNEHUN MHAUKATOPA

WNX 3aKpbITUWN OKHa C rpadmka AaHHOro nHamkatopa. Mpumep koza:

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
file:flush ()
end
end
function Init ()

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

end

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

end

3.10 Magician birthday

Moandunumpyem dyHkumnto cached_EMA:

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

local v type = v t

local index = ind
if index == 1 then

cache = {}
end

if index < period then
cache[index] = average(l,index, v _type)
return nil

end

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

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

end
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M HannweMm NHANKaTop:

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

Settings={}

Settings.StartN = 5

Settings.Nstep = 5

Settings.N = 100

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

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

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

Settings.line[1i]

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

end

Ncnonb3oBaHune Lua B Pabouem mecte QUIK 29



Ncnonb3oBaHue Lua B Pabouem mMecte QUIK

30



4. OTnpasBka TpaH3akuui u3 Lua ckpunTra

Onsa otnpaBku TpaH3akuun Ha cepBep QUIK mn3 ckpunTta Lua nnarmH QLua npepocrasnser
dyHkuunio sendTransaction(), a ana nonyyeHmns pesysnbTaTa BbINOJHEHUS TPaH3aKUMK

Ha cepBepe QUIK dyHkumio obpaTtHoro BbizoBa OnTransReply(). PaccMOTpUM CTPYKTYpY AaHHbIX
dYHKUMN 1 cnocobbl X NCNOSb30BaHMUS.

dyHkuua sendTransaction()

dyHkuma sendTransaction() npuHMMaeT B KayecTBe apryMeHTa tTabnuuyy Lua ¢ napameTpamu
TpaH3akuun. Ecnm TpaH3akuus He npowia NnpoBepKy Ha ctopoHe PM QUIK, 1o dpyHKuums
BO3BpallaeT onmcaHme owmnbkn, nHaue — TpaH3akuusa oTripasnseTca Ha cepsep QUIK. PaccmoTpum
cneayrowmun 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 ("TpaH3akuusa $s He Npoula [IPOBEPKY Ha CTOpPOoHe TepMmmHasa QUIK [$s]",
transaction.TRANS ID, result))
else
message (string. format ("TpaH3akluus %s oTnpasyeHa'",
transaction.TRANS ID))

end

B naHHoMm npumepe nons Lua Tabnuubl transaction aHanornyHbl nonam .tri-canna

C NnapamMeTpaMu TpaH3akuui (nogpobHoe onmcaHme popmMaTa .tri-dpaina n npumepbl TpaH3akKumi
cM. B PykoBoactee nonb3osaTtensa QUIK, pasaen 6 «CosMecTHaga paboTa Cc Apyrumu
NPUNOXEHUAMU», MeHto IMNopT TpaH3akuun / ®opmar .tri-cparina ¢ napaMeTpamu TpaH3aKUNI).
Mpu 3TOM ANs KOppeKkTHOM 06paboTkM AaHHbIX YMCNOBbIe 3Ha4YeHns (LeHa, KONMYeCcTBo 1 T.4.)
OOKHbI NepeAaBaThCs B BUAE CTPOKOBLIX 3HAYEHUNA.

[0na ncnonb3oBaHMsa pyHKUMOHaNa OTrNpaBKU TpaH3aKuMi cpeacTtBamm Lua ckpuntoB Heob6xoanmo
3HaTb, YTO cywecTByeT ABa dopmarTa .tri-dpaiina — cneymanbHbin U YHMBEpPCanbHbIn. OCOBEHHOCTb
cneunanbHoro opmaTa B TOM, YTO A1 HEKOTOpOro Habopa TpaH3aKuuin 3ape3epBUpOBaHbI
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cneunanbHble HAMMEHOBaHMSA NOJSEN U UX 3HAYEHUs, KOTOopble onucaHbl B PykoBoacTtee
nonb3oBaTtensa QUIK B pa3aene 6 «CoBMecTHas pabota C ApYrMMU NMPUITOXEHNAMN>,
B npeabiaywem npuMmepe MCNonb3oBaH cneunanbHblii opMaT TpaH3aKumun.

OCco6€eHHOCTbIO YHUBEPCANbHOIO hopMaTa ABNISETCS TO, YTO C MOMOLLbIO HEFO MOXHO
chopMMpoBaTh TpaH3aKLMIO, MCMNOJb3Ys HENOCPEACTBEHHO OMNMUCaHWE MO TpaH3aKLUuK,

a He 3ape3epBUPOBaAHHOE HAaMMEHOBAHWE MoJsA. DTO NO3BONSAET NOMb30BaTENO (POpMMpPOBaThL
nobble AOCTYMNHbIE EMY TpaH3aKUUN. PaccMOTpUM cneayoLnii npumMep:

transaction = {}
transaction|['TRANS ID'] = '400001'
transaction['ACTION'] = 'Beon 3adgBKmM'
transaction['CLASSCODE'] = 'TQBR'
transaction|['ToproBewt cuer'] = 'LO1-000XXXXX'
transaction| 'llpumeuanne'] = 'QX'
transaction|[ 'MucTpymenT'] = 'LKOH'
transaction['K/II'] = 'Kynna'
transaction['llera'] = '2650.5"'
transaction|['JloTer'] = '300'
transaction['Tun'] = 'JluMuTHaA'

result = sendTransaction (transaction)

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

end

B naHHOM npuMepe onucaHa TpaH3aKuusa U3 rnpeabiaywero npuMepa, Ho € NoMoLbo
yHUBepcanbHoro ¢opmaTta. Tak Kak onmcaHue TpaH3akumu B yHMBepcasnbHOM popMaTe MOXET
coaepxaTb MMeHa nonen ¢ npobenamm n KMpUNAULEN, To 34eCb UCMONb3YETCHA APYroN CUHTaKCUC
paboTtbl ¢ nonamu Tabnnubl Lua. CTouT oTMeTuUTb, 4YTo Nonsd TRANS_ID (nonb3oBaTenbCKuit Homep
TpaH3akuumn), ACTION (Bug TpaH3sakummn) n CLASSCODE (ko4 knacca, no KOTOPOMY BbIMOSHAETCH
TpaH3aKkuunsa) obsasatenbHbl U UX HAMMEHOBaHUSA OAMHAKOBLI Kak B yHMBepcanbHoM dopmaTe, Tak
n B cneuuanbHoM. Ewle ogHoM 0Co6eHHOCTbLI0 YHMBEpCanbHOro dopMaTa SBAsSeTCs 3aBUCUMOCTb
OT s3bIKOBbIX YcTaHOBOK PM QUIK (MeHto «Cuctema / HacTponku / 3bIKOBbl€ YCTAHOBKMU...» ).
MpueeaeHHbIN Bbilwe NnpuMep akTyaneH, ecan B PM QUIK BbibpaH a3bik Russian. MNpu
ncnonb3osaHum B PM QUIK sa3bika English aHanor npeablaywero npyuMepa BbiraauT cneayowmm
obpaszom:

transaction = {}

transaction['TRANS ID'] = '400001"'
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transaction['ACTION'] = 'Enter order'

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

transaction['Type'] = 'Limit'

result = sendTransaction (transaction)

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

end

CtpykTypa cneumanbHoro dopmarTa .tri-danina noapobHo ¢ npumepamu onucaHa B Pasgene

6 PykoBoacTBa nonb3osatens QUIK, noaToMy oCcTaHOBMMCS Ha paccMoTpeHun dopMmpoBaHus tri-
¢danna B yHuBepcanbHOM popMmaTe. He 6yaeM paccMmaTpmBaTbh KaXAbl BUA TpaH3aKUMIA, Tak Kak
n3-3a 601bWOro KoNM4ecTsa pbIHKOB M 0CO6bIX HAacTpoeK pa3sHbiXx 6pokepos, BCe OHM MOryT UMeTb
CBOM 0COBEHHOCTN M pacCMOTPEHNE BCEX MX BbIXOAUT 3@ paMKW AaHHOW TeMbl. PaccmoTpum
YHUBEpPCabHbIM cnocob dopMmpoBaHua TpaH3akunm B Lua gns noboin 4oCTynHOM Nonb30BaTesNto
TpaH3aKuum.

B PM QUIK pobaBum Tabnuuy «KapmaH TpaH3akumnn» (MeHto «Co3aaTb OKHO / Bce TMbl OKOH...»),
OTKPOETCS OKHO C NapaMeTpaMu co3aaBaeMon Tabnuubl, rae B pa3pe3e KacCoB BUAHbI AOCTYMHble
TpaH3aKLUWM 1M AOCTYMNHbIE NapaMeTpbl BbIbpaHHOW TpaH3akuun. Beibupaem HeobxoanMble
napamMeTpbl TpaH3akumn (3Be340UYKON OTMEeYeHbl NapaMeTpbl oba3aTtenbHble A8 3anofIHEHUS
Nonb30BaTENEM, OCTa/IbHblE MapaMeTPbl, ECIN UX HE YKa3aTb, MPUMYT 3HAYEHUS MO YMOIYaHMIO).
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CospaHue KapMaHa TpaHsakumi

1mA Tadnuuel KapmaH |

[OCTYNHEI KNacCkl LocTynHele TpaH3akuum
FORTS: PMC: Cnpagkl Mexgy Gkloyepcamn Pl Beop 3aABKKM HA CNpag, GbYepCos

FORTS: Cnpapgbl Mexay fisiouepcami CHATKE 33ABKW HA CNpag PeOYEpCoB
Beog AlcGepr-aanekn

EK PMC: AT-AKUMW W Man

BK PNC: A1-00nuraumminycto) o
P Pacuara DO

< >
Crongug!

LocTynHble NapameTpel 3aronoekm cTonGuoe

Knacc ~ DoGaenTs *Kin ~
TpaH3akumA *Tun

*MHCTpYMEHT AobasnTe BCe *|HCTpYMEHT ~
*Toprogbii cusT
“Tun YGpaTh -
*Kin v
*Caon-Lena COunCcTuTE -
v

Mocne HaxaTus KHoMkKW «[Ja» oTKpoeTcs co3faBaeMbli «KapMaH TpaH3akuuii», B KOTOPbIN HY>XHO
[o6aBuTb HeEOBX0AMMbIE TpaH3aKLUK, BbIGpaB MyHKT KOHTEKCTHOMO MeHto «[oNoXnNTb B KapMaH»
M 3anofiHUB BCe HeobxoanMble NnapamMeTpbl TpaH3akuMm Ha dopMe.

& Kopuan E=8 ECR =<~
Toproesid cuet KM Twun WHctpyment  Llena Koanyecteo

1 HF000XX Mokynka  Jlumutuposaddas  5i-9.16 69 000 100

2 HFD0DXX Mpogaxa PeiHoWHEA 5i-9.16 65 272 100

Mocne aToro AaHHble TpaH3akuum HeobxoaMMo coxpaHuTb B .tri-daiin, BblbpaB NyHKT
KOHTEKCTHOro MeHto «CoXpaHuUTb TpaH3akuuu B tri-dann». NMonyyaem onncaHne co3gaHHbIX
TpaH3aKUWn, rae CUMBOJIOM «;» pasAefieHbl NoMAsA TPpaH3aKUNK:

TRANS_ID=1 ; CLASSCODE=SPBFUT; ACTION=BBOnL 3asaBKMU; TOPTOBEM
cueT=HF000XX; K/II=llokynka; Tun=JIuMmurrpoBaHHas; Kiiacc=SPBFUT; UHCcTpyMeHT=S1U6; 1eHa=69000; K
ommuyecTteo=100;Ycnosmue mcrnosHeHnA=[lOCTaBUTbL B ouepenb; KoMmeHTapuii=;lepeHOCUTH

3asaBky=HerT; JaTa skxcnupaumun=20160414;

TRANS T D=2; CLASSCODE=SPBFUT; ACTION=BBOZI 3asaBKMU; TOPTOBLI1
cuer=HF000XX; K/I=IIpomaxa; Tun=PrHOUHAa#; Kitacc=SPBFUT; ucTpyMeHT=S1U6; llena=65272; Kommuec
TB0=100; YcnoBue ucnojHeHUsA=IlOCTaBUTL B odepenb; KoMMeHTapui=; [IepeHOCUTH

3aaBKky=Her; laTa sxcnupaumn=20160414;

Mpwu Bbirpy3ske .tri-paitna ns PM QUIK Bbirpy><arTcs BCce NOoJAA TPaH3aKLUUM, Kak
obs3aTenbHble, TaK U Heob6si3aTesNibHbIE, PN 3TOM Heob6si3aTesNibHbIE NONA
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NPUHMMAIOT 3HAUEHUSA No yMonyaHuio. NMpu dopMUpoBaHUM TpaH3akKuum M3 Lua
CKpMNTa Heob6si3aTesibHbIE MOJIS MOXXHO He 3ajlaBaTb, B 3TOM CJ/ly4yae OHMU
aBTOMATUUECKU NPUHMUMAIOT 3HAUYEHUSA MO YMOJTHAHUIO.

MoNy4YeHHYI0 CTPYKTYPY TpaH3aKUMN 1N BO3MOXHblE 3HAYEHNS €e NapaMeTPoOB MOXHO
Mcnonb3oBaTb B OPMUPOBAHUN TPaH3aKUMi U3 Lua ckpunTa:

transaction = {}

transaction|['TRANS ID'] = '400001'
transaction['CLASSCODE'] = 'SPBFUT'
transaction['ACTION'] = 'Beon sBasaBku'
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 $s He Npoula IPOBEPKY Ha CTOpoHe TepMmmHasma QUIK [$s]",
transaction.TRANS ID, result))
else
message (string. format ("TpaH3akuusa %s oTnpasieHa'",
transaction.TRANS ID))

end

®dyHkuma OnTransReply()

dyHkuma OnTransReply() npegocraBnisieT BO3MOXHOCTb MonydeHus nHdopmaumm o pesysbTaTte
06paboTkM TpaH3akunM Ha cTopoHe cepsepa QUIK.

Bo Bcex npumMepax B kadectsBe TRANS_ID Mbl yKa3biBasin O4HO U TO Xe 3Ha4YeHune, 310

He aBnseTcsa ownbkon, Tak kKak cepsep QUIK He TpebyeT yHMKanbHOCTM AaHHOrO Nons, ero
YHUKaNbHOCTb AO/HKEH noAAepXuBaTh rMonb3oBaTtenb. [JaHHoe nosie NnpegocTtaBnseT BO3MOXHOCTb
OAHO3HA4YHOro CONoCTaBNEHNS NOAAHHOM NOMb30BaTENEeM TpaH3aKuMKn 1 MoJIlYYEHHOro C cepeepa
QUIK oTBeTa Ha TpaH3akuuto. Ecnun nonb3oBaTesib He NoAAEPXMBAET YHUKANbHOCTb NOAs
TRANS_ID, oH TepsieT BO3MOXHOCTb KOPPEKTHOIO OnpeaeneHmnsl, no Kakom TpaH3aKumMn rnpuen
OTBET C cepBepa.

CobbiTe OnTransReply() cpabaTbiBaeT a4ns Bcex TpaH3akuun ¢ nonem TRANS_ID, Takum
obpas3om, pe3synbTaTbl 06paboTkM TpaH3aKUMin, KOTOpble 6blM OTNpaBAEHbl C MOMOLLbIO
dyHKkunoHana Trans2quik.dll, QPILE nnu anHaMnyeckon 3arpy3kum TpaH3akumni ns danna tak
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e MOryT 6bITb nepexBayeHbl B ckpunTe Lua. [ns TpaH3akumMii, oTrpaBneHHbIX BPYYHYHO Yyepe3
rpadmyeckmn nutepdernc PM QUIK, ¢pyHkums OnTransReply() He Bbi3biBaeTcs.

MNpuMep peanusauuy oTNpaBKN TpaH3aKUMii U3 Lua ckpunTa c nonyvyeHmem nHdbopMaumm
0 pe3ysibTaTax UX BbINMOJHEHUS:

——OTIpaBKa TpaH3aKIVM Ha Ipondaxy IIO pHHOqHOﬁ LIeHe KaXIYyi CeKYHIOY

-=C MH@OpMMpOBaHMeM O pe3yJsibTaTe BHIIOJIHEHUA IaHHOM TPaH3aKUUNA

——omnpemesyigeM CTPYKTypy IJjig TpaH3akumy 'Beom sasBku' no kjaccy TQOBR
NewOrder TQBR = {}

NewOrder TQBR['TRANS ID'] = "'
NewOrder TQBR['ACTION'] = 'Beonm 3aaBku'
NewOrder TQBR['CLASSCODE'] = 'TQBR'
NewOrder_TQBR['TopPOBHﬁ cyetr'] = "'
NewOrder TQBR[ 'llpmmeuanme'] = "'
NewOrder TQBR|[ 'VncTpyment'] = ''
NewOrder TQBR['K/Il'] = "'

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

NewOrder TQBR['Tun'] = ''

function OnInit (script path)

is_run = true

--IJid nommepxanms yHukaynbHOCTM TRANS ID 3amaem IIEPBHM HOMEP TpaH3aKUMM TEKYUMM BpPEMEHEM
CUCTEMEL

TRANS ID = os.time ()

end

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

end

function OnStop ()
is_run = false
return 2000

end

function main ()
while is_run do
if isConnected() == 1 then
——3alaeM IlapaMeTpel TpaH3aKUUN

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

NewOrder TQBR[ 'llpummeuanme'] = 'QX'
NewOrder TQBR|[ 'ViucTpymenT'] = 'LKOH'
NewOrder TQOBR['K/Il'] = 'llpomaxa'
NewOrder TOBR|[ 'Ilena'] = '0'
NewOrder TQBR|[ 'JloTer'] = '1'
NewOrder TQBR['Tun'] = 'PoHOuUHaA'

local result = sendTransaction (NewOrder TQBR)

if result ~= "" then
message (string. format ("TpaH3akuusa $s He Npoumjla NIPOBEPKY Ha CTOpoHe TepMmHasma QUIK
[$s]", NewOrder TQOBR.TRANS ID, result))
else
message (string. format ("Tpauzaxkuusa $s oTHnpaBjeHa",
NewOrder TQBR.TRANS_ 1ID))

end

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

end

B naHHOM npuMepe Mcnonb3oBasacb Tak Ha3blBaeMasi aCMHXPOHHAs OTNpaBKa TpaH3aKuun, Koraa
nocne oTnpaBKuM TpaH3aKUMM CKPUNT He XAeT pe3ynbTaTta ee o6paboTku, a npogoskaet
BbINOJSIHEHME cnefyowmnx cueHapues. NMpn a3ToM B 0CHOBHOM noToke PM QUIK npu npuxoae
pe3ynbtaTta ob6paboTku TpaH3akummn u Bbizose dyHKUMM OnTransReply() ckpunTt oTnpasnseT
coobuieHne co CTaTycoM TpaH3aKuMn U TEKCTOBbLIM OTBETOM TOProBon cuctembl unu cepsepa QUIK.
NMonHoe onucaHmne BCex nosien pesynbTaTa TpaH3akuun npu BbizoBe pyHKUUM OnTransReply()

N BO3MOXHble BapuaHTbl CTaTyCOB npuBefeHbl B pasaene 4.24 «TpaH3akummn» PykoBoacCTBa
nonb3oBaTtensa MHTepnpeTaTopa si3bika Lua. Bce pe3synbtatel 06paboTku TpaH3akKumn, KOTopble
OTNpaBnsinInCb M3 ckpunTta Lua, 4ocTynHbl B «Tabnuue TpaH3akumin» PM QUIK (MeHio «Co3aaTtb
OKHO / Bce Tunbl OKOH...»).

PaccMoTpuM npumep peanusaunm aaropmtMa CUHXpPOHHOM OTNPaBKWM TPpaH3aKUWN, Koraa cKkpunT
nocne Kaxaowm oTrnpaBKu TpaH3aKLMK OXMAAET pe3ynbTaT ee BbINOJIHEHUS B TeYeHne HEKOTOpPOro
TaliMayTa, 1 Nocsie 3TOro npoaosikaeT cBok paboTty, nnbo nocne paspbiBa cBs3M PM QUIK

C cepBepoM:

—-—peanmmsauusa aJI'OPMTMa CHMHXPOHHOM OTNPAaBKM TPaH3aKLUMN

NewOrder TQBR = {}
NewOrder TQBR['TRANS ID'] = "'
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NewOrder TQBR['ACTION'] = 'Beonm 3aaBKu'
NewOrder TQBR['CLASSCODE'] = 'TQBR'
NewOrder TQBR|['Toprosemnt cuer'] = ''
NewOrder TQBR| 'llpymeuanue'] = ''
NewOrder TQBR[ 'VucTpyment'] = ''
NewOrder TQBR['K/II'] = "'

NewOrder TQBR|['llena'] = "'

T

NewOrder TQBR[ 'JloTsr']
NewOrder TOBR['Tun'] = "'

function OnInit (script path)
is_run = true
TRANS_ID = os.time ()
—-—o0BaBJIAeM IJIoOaJsibHYH Lua Tabiauuy,
—-—KOTOpas OyOeT XpaHuUTb MHOopMauupo o006 oBpaboTkKe KaxXIOoy TpaH3aKLUM
TRANSACTION COMPLETED = {}

end

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

end

if trans reply.status >=2 then
-—ecyiy CTaTyC TpaH3akuuu 2 uim OoJiblle cuMTaeM TpaH3aKLuio o0padoTaHHOM
——1 COXPaHsEeM pesyJbTaT ee 00paboTku
TRANSACTION_COMPLETED [trans reply.trans_id] = trans reply

end

end

function OnStop ()
is_run = false
return 2000

end

function main ()

while is run do

if isConnected() == 1 then
NewOrder TQBR['TRANS ID'] = tostring (TRANS_ ID)
NewOrder TQBR|['Toprosewi cueT'] = 'LOI1-00XXXXXX'
NewOrder TQBR[ 'llpumveuanue'] = 'QX'
NewOrder TQBR|[ 'ViucTpymenT'] = 'LKOH'
NewOrder_TQBR['K/H'} = 'Ilponmaxa'
NewOrder TQBR|['llena'] = '0'
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NewOrder TQBR[ 'JioTer'] = '1'

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

TRANS_ID = TRANS_ID + 1
end
sleep (500)
end

end

function sendTransactionSync(transaction)

local result = sendTransaction (transaction)

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

NewOrder TQBR.TRANS_ 1ID))

--BpeMs (CeK) OXyOaHus OTBEeTa Ha TpPaH3aKLMO
local timeOut = 30
—--3aloMMHaeM BpeMs CTapTa OXMIAHMS OTBETa Ha TpaH3aKLMIo

local timeStart = os.time ()

——-I[IOKa TeKyllee BpeMs MeHblle BPEMEHM CTapTa + BpeMsa OXMIAHUS
—-—}) YCTaHOBJIEHO coeIMHeHHue C cepBepoM QUIK xmem pesyjbTaTa o00pabOoTKM TpaH3aKLUUM
while os.time () < timeStart + timeOut and isConnected() == 1 do
--mpoBepsAeM, €CThb JM 3anucb B Tabiuie TRANSACTION COMPLETED c HOMepOM Hauel
TpaH3aKLUUM
if TRANSACTION_ COMPLETED [ tonumber (NewOrder TQBR.TRANS ID)] then
return true

end

—--ecyy BPEeMs OXMIaHMA BHIJIO, M OTBET CO CTATyCOM 2 muIM OoJiblle He [OoJIydeH,

—-—-TO coofmaeM o6 3ToM M BO3BpamaeM false

if os.time() >= timeStart + timeOut then
message (string. format ("PesyneTaT 00paboTKM TpaH3aKLUMUMU %S He IOJiydeH C cepBepa QUIK

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

return false

end

end
end

end
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B naHHOM npumepe BHYTpu dyHKUMM obpaTHoro BbizoBa OnTransReply(), kpome
nHdOpMMpoBaHMA o ctaTyce ob6paboTkum TpaH3akumn, Mbl B rnobanbHyto Lua tabnmuy
TRANSACTION_COMPLETED pob6asnsieM 3anncu ¢ HOMepaMu TpaH3akKumii n nHpopmaumnein
0 pe3ynbTaTe nx obpaboTtkn, a BHyTpu Hawen pyHkumm sendTransactionSync() nocne
OTNpaBKM TPaH3aKUMM Xaem, korga B aTon rnobanbHon Tabaumue nosaBuTCS 3anmcb C HOMEPOM
OTMNpaB/IeHHOM TpaH3akumu. B gaHHOM npumepe TpaH3akumsa 6yaeTt cuntaTbcss 06paboTaHHON,
ecnu ee cratyc 6onbwe nNMbo paBeH «2», Tak Kak crtaTtycbl «0 — TpaH3aKUMs OTNpaB/ieHa
cepBepy» U «1 — TpaH3akuusa nonydeHa Ha cepeep QUIK OT knmMeHTa» He ABAAKTCH
OKOHYaTeNbHbIMK CTaTycaMn 06paboTKn TpaH3aKUum.
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5. Ucnonb3oBaHue pyHkumn PrintDbgStr()
Ha NMpakKTukKe

[nsa BbiBOAa OTNago4yHOM MHdopmaumm paboTtel ckpunTa Lua niarvH QLua npegocrasnser
dyHkuunio PrintDbgStr(). B ocHoBe dyHkuun PrintDbgStr() nexut BbizoB WinAPI dyHKuMK
OutputDebugString(), onucaHme KOTOpoOM MOXHO MOCMOTPETbL Ha canTe

(MSDN). Mpwn Bbi3oBe pyHKUMN OutputDebugString() BbinonHaeTCS Nnomck
3aperncTpmMpoBaHHON B CUCTEME «MPOrpPaMMbl-JIOBYLLKM» OTNaA0uHbIX coobweHnii. Ecnn Takas
nporpamMma HalngeHa, e oTnpasnsieTcs coobuweHne, n ganbHenwas obpaboTtka gaHHOIo
COO6LLEHNS 3aBUCUT OT (DYHKLMOHANA «NpPOorpamMmmbl-10BYLLKK». ECnM «nporpaMma-noByLUKa»
He HanaeHa, To Bbi3oB OutputDebugString() H1yero He genaeT. MNpenMyLEeCcTBO AaHHOM
GYHKUMMN B TOM, YTO €CNMN «NpOrpaMMa-ioByLlIKa» B CUCTEME He HalaeHa, TO BpeMs BbINOSIHEHUS
OAHHON DYHKUMM MUHUMANbHO M NpaKTUYeCcKM He 3aaepkmnBaeT paboTy nporpamMMmbl. TO
NO3BOJISIET OCTaB/ISATb BbIBOA OT/aA04YHOM MHDOpMaLMN AaxKe B FOTOBOI NporpaMMe.

PaccmoTpuM npumepsbl ncnonb3osaHnsa dyHkumn PrintDbgStr() B Lua ckpuntax. B cnegytowem
npumepe Lua CKpUNT Kaxable 5 ceKyHA OTNpaBAseT «NporpaMmMme-noByLlKe» oTnagoyHoe
cooblieHne B Bnae TeKywen 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 CoOXpaHsaTCa U An Toro, 4Tobbl UX YBUAETb, HEO6XOAMMO UMETb
AOCTyN K «nporpamMMe-noBywke». MHorme nonyaspHble oTag4ymkm nMeloT GyHKUNOHan
nepexeaTa Takux OT/1aA404HbIX cOObLWeHnn. Jna AeMOHCTpaumn Mbl UCNOAb3YeEM HecnniaTHyo
yTunuTy ot Microsoft -

3anyctmB ytunnty DebugView n npuBegeHHbIl Bbile kog ckpunta Lua B PM QUIK, Mbl yBUngnm
OoTnagoyHble coobuenuns, otnpaensembole 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

ﬁ DebugView on \\PC (local)

File Edit Capture Options Computer Help

EHE | &&= A BEERT| @3
E Time Debug Print

8 0.87521386 [472] QLua: 04/26/16 10:51:20
10 5.88360071 [472] QLua: 04/26/16 10:51:25
11 10.89935529 [472] QLua: 04/26/16 10:51:30
12 15.91522121 [472] QLua: 04/26/16 10:51:35
13  20.93064439 [472] QLua: 04/26/16 10:51:40
14 25.94589043 [472] QLua: 04/26/16 10:51:45
15 30.96186066 [472] QLua: 04/26/16 10:51:50
16 35.97740936 [472] QLua: 04/26/16 10:51:55
17  40.99300385 [472] QLua: 04/26/16 10:52:00
18 46.00864410 [472] QLua: 04/26/16 10:52:05
13  51.16510010 [472] QLua: 04/26/16 10:52:10
20 56.03960037 [472] QLua: 04/26/16 10:52:15
118 1792.1513871% [472] QLua: 04/26/16 11:21:11
120 1797.16296387 [472] QLua: 04/26/16 11:21:16
121 1802.17846680 [472] QLua: 04/26/16 11:21:21
122 1807.18409180 [472] QLua: 04/26/16 11:21:26
123 1812.20971680 [472] QLua: 04/26/16 11:21:31
124 1817.2249755% [472] QLua: 04/26/16 11:21:36

126 1822.24035645

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

< >

®yHKUMOHaN AaHHOW NporpamMmMbl AOBOJIbHO LWMPOK M NoAPOOHO OonucaH B nMpuiaraemMoi crnpaske
K nporpamme. OTMeTUM criegylolliee: Ans Toro, 4tobbl oTobpa)kanmcb ToNbKO HEO6XOAUMbIE HaM
coobueHuns, Heobxoammo aobaBuTb GUNbLTP, KOTOPbIN 6yaeT oTobpaxaTb TONbKO Te coobLlieHuns,
KOTOpble coaepXaT WU He coAepXXaH yKasaHHY NoACTPOKY:

DebugView Filter *

Enter muttiple filter match stings separated by the "' character.

*is a wildcard.

Include: |OIJ_|a " | Reset

Exclude: | w | Cancel

Highiight: Fher 1+ |
Eap=

Ecnn ncnonesyetcsa Heckonbko PM QUIK, 1 B KaXA0M U3 HMX 3anyuweH ckpunT Lua, B KOTOPOM
ncrionbsyetcs GpyHkumsa PrintDbgStr(), To noHAaTb, n3 kakoro PM nony4yeHo oTnago4dHoe
coobuieHne, MOXHO Mo naeHTMdMKATOPY NpoLecca, KOTOPbI YKa3blBaeTCsa B KBaApaTHbIX CKOHBKax
nepen KaxabiM coobuleHneM. Y3HaTb naeHTUdmKaTop npouecca ansa 3anyweHHoro PM QUIK
MOXXHO B [ucrnetyepe 3agay Windows.

PaccMoTpuM NpuMep pelleHns 3a4adn KOHTPOsS akTUBHOCTM Lua ckpunTa M MHPOPMUPOBaAHUS
Nosb30BaTENS MO NOYTE, €C/IN CKPUMT NepecTan noaaBaTbh NPU3HAKM aKTUBHOCTU. [na pelleHuns
OaHHOM 3agayuun Mbl 6ygem ncronb3oBaTtb dyHKUMOHan WIinAPI ¢ peanusauunei cobCcTBEHHOM
«MpPOrpaMMbl-NOBYLLKN>» Ha MHTEPNPETUPYEMOM fI3blKe NMporpammmpoBaHus Python 2.7. Huxe
npuBeneH nuctuHr ckpunta QLuaController.py:

import mmap
import struct
import win32event
import time
import smtplib

import sys

Q Ncnonb3oBaHune Lua B Pabouem mecte QUIK 42



def QLuaControllerStart (Filter = "OLua’, TimeOut = 60):

'"DBWIN

"DBWI

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

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 O:
_buffer.seek (0)

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

data = buffer.read(4092)

if "\0" in data:

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

else:

strl = data

if strl.find(Filter) >= O0:

ticks = time.localtime ()

print "Pid 3d [2302d:302d:302d]: %s" % (process id,
ticks.tm hour,
ticks.tm min,
ticks.tm sec,
strl)

timeStart = time.time ()

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

SendMail ("Script %s non active" % Filter)
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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, msqg)

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
BbINMOMIHAET BbIBOA MOJSTyYEHHbIX OTNAaA04YHbIX COOBLEHNA B KOHCOMb M OTNpaBasieT

Ha npegonpeaeneHHblli agpec coobueHne, ecnn oT ckpunTta Lua B TeueHue 3agaHHOro TarMayTa
He 6blN10 HOBbIX COObLLEHN.

MpumMepbl 3anycka daina u3 KoMaHaHOM CcTpokKn (ans paboTbl ckpunta HeobxoamM
YCTaHOBNEHHbI MHTepnpeTaTop Python 2.7 v Bbiwe):
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1. 3anyck co 3HauyeHusMn 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 TanmMayToM No yMONYaHUIO AN KOHTPOSS
Lua ckpunTa:

is_run = true

function OnStop ()
is_run = false

end

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

end

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

Message send to Administrator <administrator@test.com>

3. 3anyck co 3HayeHuneM dunbTpa «MyQLuaScript» n Taiimaytom 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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