OTkpbIThI MHTEPdenc "SmartCOM”

: Ill S
: II III CAPITAL

insight
technology
Innovation

OTKpbITbIN NHTepdenc "SmartCOM”

Bepcua 3.0

' T
.||III||'|ﬂ

CAPITAL



OTkpbITbIR MHTEPdenc "SmartCOM”

OrnaBJieHue

T, VI3MEHEHUSA B BEPCHM 3.0ttt 4
2. YCTAHOBKA M YHAMEHME. weueiuiietiieiitestrteutstesteteststeateseteb et be s bt b e sa st sb et e b e st st et s b et b et e b ne e bt s ebe st st s 5
3. B3auMoaeiicTBME C OTKPBITEIM MHTEPDEMCOM .euviuiieiirieiirieiirieirteesteeeieseesessese ettt ese s seeneeas 6
3.1, TToAKMOUYEHME K CBOEMY MPUITOMKEHUID teveireeiirenertesertesestesesteseeseseesessesessesessesestesessenessenesseneesenes 6
3.2.  PaboTa B TOProBOM CUCTEME MAITIX . .cuiiiiiciiiciicretree et 7
3.3, [LOMOMHUTENEHAR HACTPOMKA weueereviuireerereereeseieestesesee st e st se s e e s e ssenesens 7
b CIPEBBOUHMK DYHKLA . cuvreveiiieereeeinteteieesse ettt se et sa st se bt sa b e e s seaesnenesens 9
0. COBBITHIN ettt bbbt h et et b et et 10
0.7, COBBITUE AQABAI ittt b et eae s 10
5.2, CoBbITUE ADAPOMIOLIO oottt ettt 11
5.3, CoBbITUE AdASYMDOL.uiiiiitiitiiiieieeee ettt ene s 12
0.4, COBBITUE AQATICK cuteiieiieiieiertestest ettt sttt b et se b e e e eae s 12
5.5, CoBbITUE AdATICKHISIOMY cuiitiiiiiieieeeese ettt st ene s 13
5.6, COBBITUE ADATIAUE 1ottt 13
0.7, COBBITUE CONNECLEA ccuiiiitirtieieieteee ettt b e st eae s 14
5.8, CoBbITUE DISCONNECEEA. .ttt ettt 14
5.9.  Cobbitne OrderCancelFailed ... 14
5.10. Cobbitie OrderCancelSucCeeded ... 14
5.11. CobbiTre OrderMoVeFailed ..o s 15
5.12. CobbiTrie OrderMoveSUCCEEEM .. ..iiiiriiiiciiiicte s 15
5.13. COBBITE OrderFailed .oeeieeeeeeee e 15
5.14. CoBbITE OrderSUCCEEARM vttt 16
5.15. CoOBITUE SEEMYCLOSEPOS ittt nes 16
5.16. COBBITE SEEMYODITAEN ettt 17
5.17. COBBITUE SEIMYTTAAES. c.i ittt 18
5.18. COBBITHE SEPOMTIOLIO vttt s 18
5.19. CobbITNE UpdateBidASK. ..o 19
5.20. CoBbITUE UpdatePOSITION i 19
5.21. COBBITUE UpPAAtEOrder. ittt et 20
5.22. CobbIThe UpdateQUOLE .o 21

TL
III ICT/IAPWAL 2



OTkpbITbIR MHTEPdenc "SmartCOM”

ST Y/ 13 e 11 R 22
oI I V13 foY R O= g ol =Y 1 = T Te Y=Y 22
oYY A /13 oY1 R OF= Y aTat=Y L0 e 1=Y T 22
(TR TR /13 oY1 R =Y aTot=Y | =lo) 4 e UL NN 22
oY B /=5 ro¥ N 6= o Tof =Y LU o] €= 23
(ST T 1< oY1 R OF= Y aTot=Y N I ol ZX TR 23
(oY TR 13 oY1 R 0o al o <Yl (F T 23
6.7, METOL DISCONNECT cutiiietie ettt ettt et et e e e et e e et e e eteeeeteeeebeseeseeeesteeenseeesbesenseeas 24
(oIS Y [<3 oY1 N G114 = F= =R 24
6.9, MeTOL GEtMONEYACCOUNT ettt sttt sttt be et e b 25
6.10. METOL GEtMYCLOSEPOS .ottt 25
6.11. METOL GEIMYOTUETS ittt st b ettt ne e 25
6.12. METOL GEIMYTTAAE ttitieeeetee ettt 25
6.13. [ Eh oy R G A I = o LI 26
6.14. METOL GetP O OLIOLIST cuviiitiiieetie ettt ettt s s e e s eeaee s 26
6.15. METOL GEESYMBDOLIS ittt sttt 26
6.16. [ EE ey R K1 OeY Y a =Tt €=Tc OO 26
6.17. METOM LISEENBIAASKS woiiieeie ettt et eeabee e s et e e s s eabe e e s enbees 27
6.18. METO LiStENP OOl it iitiiei ittt ettt ettt e rr e e s sttt e s s sba e e s s sbbeeessanaas 27
6.19. METOL LIStENQIUOLES wiivieeteeeeee ettt ettt et et e e eaeeeteete e be e beeeseeereseaeeenseereens 27
6.20. M BT O, LIS N T ICK St itttiet ittt ettt ettt ettt e e et e e s stb e e e ssbbeesssbbeesssbbeesssaraeessssbeesssnnaes 27
6.21. METOL MOV O AT 1ttt ettt ettt ettt ettt e e st e e s stb e e e s sttt e e s ssbbeesssbbeesssbaeessssbeesssssaes 28
6.22. ISy oY E= ot <16 L e F=Y RO 28

7. TIDUMED MCTIONMBB0OBAHUS cueuieuertertertertetestestestesestestessestesensestestesessessesbestensenteneeseebesbestenbenaensenseneeneenes 29
7.0, T1pOrpaMMa TESTCOMNECT. ettt st eae s 29

TL
III ]g/ll\PITAL 3



OTkpbITbIR MHTEPdenc "SmartCOM”

1. U3meHeHunsa B Bepcun 3.0

1.1. Hoasa Bepcus knneHtckoro nHtepdperica SmartCOM 3.0 paboTaeT BO MHOroNoTOYHOM
okpyxeHun (Multithreaded Apartments), B cBa3u ¢ 3TuM:
e Bce knunentckne cobbimua (AddPorfolio, AddTrade, n T.4.) Bbi3bIBAOTCA M3 pasHbIX
MOTOKOB.
e [Ina Hawnyywero bbicTpomeictena B SmartCOM 3.0 oTcyTcTBYeT A0MOAHUTENbHAN
bydepunsauma gaHHbix, bnarofapsa 3ToMy BCe CODBITUA BbI3bIBAIOTCA HANPAMYIO, Cpasy Xe
nocnie noayyeHnsa aanHelx. Heobxoanmo nsberate fonrux bnokmposok npu obpaboTke aTnx
cobbITUiA, ncnonb3oBaTb NpU HEOBXOAMMOCTU ovepean.
e Bce metogbl mHTepdenca SmartCOM 3.0 notoko-besonacHbl. HeT Heobxomnmoctu
MCMNONb30BaTb AOMONHUTENBHYIO CUHXPOHM3ALMIO.
e [lopnepxunBaeTcad BO3MOXHOCTb Bbl30Ba MeTOL0B WHTepdeica HenoCcpeAcTBEHHO W3
obpaboTymkoB cobbITH.

[MoapobHee Npo MHoronoTo4Hoe okpyxeHne COM MOXHO HalTK 30ecCh:

http://msdn.microsoft.com/ru-ru/library/windows/desktop/ms693421(v=vs.85).aspx

1.2. NMoppepxka nnatdopMbl xb4 (ona 3Toro HE0bX0AMMO ckayaTb OTAENbHY cOopKy
SmartCOM 3.0 ona x64).
1.3. M3MeHeHnsa nHtepdeiica:
o [lobaBneH MeTon Ana nonydeHns naeHtndunkatopa Eanroro JerexHoro Cueta
(akTyanbHo ToNbKO Aas TOproBoii crcTeMbl MatriX) no nosunuymnoHHoMy cueTy:

string GetMoneyAccount(string PortfoliolDJ;

e [lobaBneHa  BO3MOXHOCTb  YNpaBleHWUS  CUHXPOHHBIM/ACUHXPOHHBLIM  PEXMMOM
coefvHeHuns. AktyanbHo ana komann Place/Cancel/Move. lpu CUHXPOHHOM pexuMe
COeIMHEHWS NONb30BaTe b BbIHYXAEH X4aTb MNoKa COeMHEHNE He YCTaHOBUTCS, 3TO MOXET
BHOCWUTb HEKOTOpble 3afepXKu B KIAMEHTCKoe npunoxerue. [lpn mncnonb3oBaHUK
aCMHXPOHHOIO pexunMa CoeJMHEeHUS XAaTb NoKa CoeAnHeHne ByaeT yCTaHOBAEHO He HYXXHO,
KIMEHTCKas MporpaMMa MOXeT BbIMOMHATL ClefyloLyl0 KOMaHAy He3aMenTesnbHo.
BHUMAHWE! cuHXpOHHBI/aCUHXPOHHBINA PeXUM COEAMHEHWS HE BAWUSET Ha payHATpUN
3aaBkn. OH BAMSAET NWWb Ha BpeMs OTKJIMKA BbI30Ba Npoueayp. 3afaeTca Yepes MeToq,
ConfigureClient ¢ napameTtpom asyncSocketConnectionMode=yes/no. 3HayeHue no
yMONUaHuio yes (aCMHXPOHHbIN pexmm].

e YpnaneH Metop CancelAllOrders.

e B wMeton ConfigureClient pobasnen napameTp useOrderStreaming (3HaueHue no
yMmonyaHuio =no). [Mpu 3HayeHun ‘yes” nopnepXuBaeTcs MNOCTOSHHOE COeAMHeHue C
TOProBbIM CepBEpPOM B KaHase BbiCTaBneHus npuka3oB. Ecnu B Teyenune 15 cekyHA nocne
Bbl30Ba ofHoro w3 MetonoB ana PlaceOrder/MoveQOrder/CancelOrder He 6bino apyrux
BbI30BOB [laHHbIX METOA0B, COeinHEHMe pa3pbiBaeTcs. He BAMAET Ha NonyyeHne pbIHOYHbIX
LaHHbBIX U AaHHbIX MO cYeTaM.

uﬂmIIIMmglﬂ
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2.YcTaHoBKa 1 yaaneHue.

YctaHoBka:

[na yctanoBkn nHtepderica SmartCOM 3.0, ckaualiTe n 3anycTuTe MacTep yCTaHOBKM
nporpaMmHoro obecneyeHuns, pacnonoXeHHbI No agpecy:

http://www.itinvest.ru/software/smartcom/

[anee cnepyiTe ykasaHuaM MacTepa.
YpaneHue:

Ina ynanenusa nutepdeica SmartCOM 3.0 zanpute: lNyck —> NaHenb ynpaBneHuns —> YctaHoBka
M yLaneHve nporpamMm

Boeibepute 13 cnncka SmartCOM 3.0.%**. Haxxmute Yoanutb, 1 cneflyite ykasaHUaM MacTepa
ynaneHus.

'IIIIII 'm
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3. B3anMopencreume c OTKpPbITbIM UHTEPPENCOM

OTkpbIThI MHTepdeic «SmartCOM» nossonseT:

e [loaknioyaTbCsa K TOproBOMy CEpBEpY.
e [lofaBaTb 3a9BKM B TOProByl0 CUCTEMY.
e [lonyyatb pblHOYHYO MHbOPMALMIO.

3.1. TllopknioyeHune K CBOEMY NPUIOXEHUIO

B HacTodlwee Bpems, CylLLeCTBYeT MHOXECTBO A3blKOB MPOrpamMMMpOBaHUS MO3BONSIOLLNX
ncnonbsosatb COM TexHonorun. Huxe bynyT paccMoTpeH BapuaHT MNOAKIOYEHUS OTKPbLITOro
nHTepdenca K BHeLUHUM NPUNOXKEHUAM, HanncaHHbIx Ha C#.

[ns nogknioueHns COM Moayns k npoekTy Heobxoanmo B Microsoft Visual Studio:

1. HaxaTtb npasoi kHonkow Mbiwwn Ha References B Solution Explorer n BbibpaTbh nyHkT Add
reference...

2. [MepexkntoynTtbcs Ha Bknagky COM.

3. BbibpaTb «SmartCom3(jelly) Type Library» u Haxatb OK.

[ns  wucnonb3oBaHua B nNpoekTe HeobXoAMMO MOAKMIOUYMTL 4Yepe3 using Mofyfb
SmartCOM3Lib.

Co3paHune obbekTa BbIrALWT ClefyoliM 00pa3om:

[CH]
StServerClass SmartCOM = new SmartCOM3Lib.StServerClass|();

’ I I ‘ L
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3.2. Pabota B Toproson cucteme MatriX

,ﬂﬂﬂ KIIMeHTOB, NOAKJTIOYEHHbIX K TOpFOBOVl cucteMe MatriX, BbicTaBneHmne MPpMKasoBs, a TakXxe
nonaydyeHune CoDbITUI 0 3a9BKaX, cgenikax 1 no3nmumnax HeO6XO,EI,l/IMO OCYyLLeCTB/IATb MO NMO3NLUMOHHBIM
CHeTaM Ha TOProBbIX riaolankax.

[To3MLMOHHbBIE CYeTa UMEIOT CeAyloLW Nt BUA:

BPNNNN-YY-NN

['ne YY - npvHafneXHoCTb K TOProBoOW nioLwanke:

MS - pbiHoK akumin MockoBckol Brpxu.

RF - cpouHbiin peiHok MockoBCcKoW b1pxu.

FX - BantoTHbIN peiHOK MockoBCKoM brpxuy.

LS - LSE 10B (London Stock Exchange International Order Book]

[pn 3TOM M3MeHeHWe AEeHEeXHOro COCTOSIHMA cyeTa MPOMCXOAMT Ha cyeTe eAWHOW [LeHEeXHoW
noauumn (cydduke MO). YaHaTb NpUHAANEXHOCTb NO3ULMOHHOTO CYETa K CHETY eAMHON IeHEXHOM
No3u1LMM BO3MOXHO C NMomollbio MeTofa GetMoneyAccount.

OfHaKo CTOMT UMeTb BBMAY, YTO B TepMUHane SmartX n seb-kabuHeTte Toproson cuctembl MatriX
3a9BKkw/caenku/nosnumm otobpaxatTca no cyetam ¢ cybdukcom MO.

[NonpobHee o Toproson cucteMe MatriX MOXHO y3HaTb Ha calTe NO ClefytoLLen CCbliKe:

http://www.itinvest.ru/software/matrix/

3.3. HlononHutenbHasa HacTpouka

®yHkuwmm ConfigureClient n ConfigureServer ncnonb3sytoTcs Ang KOHGUIypaLum KNMeHTCKOM 1
CepBepHOW CTOpPOHbI Nepej Havanom paboTbl.

[puHMMaloT cTpokn napameTpoB B BuAe “paraml=vall; param?2=valZ;...". ¥ kaxpgoro n3
napameTpoB eCTb 3HAYEHUH M0 YMONYaHWI0. [103TOMY, MOXHO He BbI3biBaTb 3TN METO/bI.

uﬂmIIIMmglﬂ
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Bce napaMmeTpbl BCTynatoT B cuny Tonbko npu BeizoBe Connect.

[C#]

void ConfigureClient(string paramsSet]

LocTynHble napameTpbi:

logFilePath

MOIHBIV NYTb K KITMEHTCKOMY J1oF
banny

C:\Users\{userNAppData\Loc
al\IT Invest

roe {user} - nmg
nonb3oBaTens B cUcTeMe

logLevel

ypoBeHb loruposanus (1-6)

2

CalcPlannedPos

onuMa  pacyeta  nJaHMpyemomu
no3vumn. Ecnn ¢nar yctaHosneH
B "yes”, To aBToMatnyeckn bypet
paccumnTbiBaThCs none planned B
cobbitm  UpdatePosition.  [lpu
aToM cobbitne  UpdatePosition
ByneT BbI3bIBATLCA NPW KaXAOM
n3meHeHnn nong planned. Tak xe
TpebyeT 3arpy3ku COCTOAHMSA BCEX
npuKasoB npu ctapTe (4To MoXeT
bbiTb HaknamgHo). Ecnun xe ¢nar
ycTaHoBfieH B "no”, none planned
Bcerfa byaet pasHo 0.

yes

asyncSocketConnectionM
ode

BknoueHune/oTknoueHne
ACUHXPOHHOIO pexmma
COEIMHEHUA MPU  BbINOJHEHWM
MeTo0B
PlaceOrder/CancelOrder/MoveOr
der. Mpwn MCNONb30BaAHNN
ACUHXPOHHOrO  pexuma  HeT
HeobXoAMMOCTM 0XMaaTh, Moka
ByneT ycTaHOBEHO CoefMHeHMe C
cepBepoM A1 BbIMONHEHNS
JaHHbIX KOMaHI.

yes

[C#]

void ConfigureServer (string paramsSet)

HocTynHble napameTpbi:

logFilePath NOJIHBIN NYTb K KNIWEHTCKOMY 1ol dbaisy

logLevel ypoBeHb flornposanus (1-6) 2

pingTimeout TaimayT (cekyHabl), nocne KoToporo paspbiBaertcs | 2
coefJMHeHWe Npu OTCYTCTBMM OTBETA OT CcepBepa.

L
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4. CnpaBOYHUK QYyHKLMN

IsConnected Bo3BpalllaeT Tekyllee COCToAHWe
Connect MoakntoyeHue k cepepy | Connected YcnewHoe
[TInvest noakJtoueHme
Disconnect OTkntoueHue ot cepsepa | Disconnected YcnewHoe
OTKJlOUeHMe oT

CeiBeia

HOBbIN MpKKas

CancelOrder CHuMmaeT npukas no Id OrderCancelFailed HeB03MOXHO CHATL
npukas
OrderCancelSucceeded | lNpvka3s bygeT cHAT
MoveOrder 3apaéT npunkasy HoByO OrderMovekFailed HeBo3MoxHO
ueHy, PTC N3MEHNUTH LIEHY
OrderMoveSucceeded | lNpukas byget
nepeMeLléen
PlaceOrder BbicTaBnseT Ha bupxy OrderFailed HeBo3MoXxHO

BbICTaBW/Tb NpMKas

OrderSucceeded HiMKa3 BbICTaB/eH

nonyyeHme KOTMPOBOK
N0 UHCTPYMEHTY

GetSymbols [MonyunTb CNpaBoOYHUK AddSymbol NHcTpyMeHT
N0 MHCTPYMEHTaM
ListenQuotes [MoanucaTbes Ha UpdateQuote Tekyuw,aa koTupoBka

CancelQuotes

OTMeHa NoJNIydeHNA KOTUPOBOK MO MHCTPYMEHTY

ListenTicks

[Mopnucatbes Ha
nosyyeHue BCcex caenoK
N0 NUHCTPYMEHTY

AddTick

MNocnenHasa coenka

CancelTicks

OTMmeHa noJsiydeHnd BCeEX C

[1e710K MO UHCTPYMEHTY

ListenBidAsks

[Mogonucatbed Ha
nosyyeHve cTakaHa no
NUHCTPYMEHTY

UpdateBidAsk

CTpoka cTakaHa

CancelBidAsks

OT™meHa NoJNlydeHMNA CTakaHa Mo MHCTPYMEHTY

GetTrades 3anpocuTb ncTopuio AddTickHistory
BCEX CAENoK Mo
MHCTPYMEHTY

GetBars 3anpocutb uctopuio no | AddBar
MHCTPYMEHTY

i
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OTkpbIThI MHTEPdenc "SmartCOM”

GetPortfolioList Cnucok JocTynHbIX AddPortfolio
cyeToB
ListenPortfolio [MoanucaTbed Ha SetPortfolio NHudbopmaumna no
nony4eHune nHGopmaLnm LEHEXHbBIM
no cuéty cpeacTBam
AddTrade HoBaga cpoenka
UpdateOrder 3meHunnca npukas
UpdatePosition N3meHunacb
no3numns
CancelPortfolio OTMeHa nonyyeHnsa nHdopmaLmm no cyety
GetMoneyAccount | Bo3pauiaet cuet HeT cobbiTna
MO(EON) ans
yKasaHHoro
NO3ULMOHHOI0 cYeTa
GetMyTrades MonyunTb BCe caenku no | SetMyTrade Bce cnenku 3a
CYETY TEKYLLYI Ceccuio
GetMyClosePos [onyunTb 3aKpbiTble SetMyClosePos Bce 3akpbiThie
no3nunm no3numnn 3a
TeKYLLYK ceccuio
GetMyOrders [MonyynTb NprKa3sbl SetMyQOrder Bce npukasebl 3a
TEKYLLYI Ceccuio

5. CobbiTnga

BaxHoe npeumyuiecteo SmartCOM 3.0, uTo gaHHble nocTynailoT cobbITMAMMK, BaM [LOCTATOUYHO
noAnMcaTbCs Ha UX nonydeHne. HeobxogMMo yunTbiBaTb, YTO COBLITUA NPUXOAAT MOCTPOYHO.

5.1. Cobbitne AddBar

HpOI/ICXO,EI,l/IT npn NoayvyeHnn NCToOpnYeCKNX OaHHbIX MO MHCTPYMEHTY B MHTEPBaie BpEMEHN.

[C#]

void AddBarl(int row, int nrows , string symbol, StClientLib.StBarlnterval interval,
System.DateTime datetime, double open, double high, double low, double close, double
volume, double open_int)

OnucaHne napameTpos:

Row int Homep bapa B cnucke
NRows int Bcero bapos B cnvcke

IlII Sl
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OTkpbITbIR MHTEPdenc "SmartCOM”

Symbol String Kog LIb n3 tabnuubl kotnposok TC Matrix
Interval StBarlnterval | HTepBan BpeMeHw.
StBarlnterval 1Min =1,
StBarlnterval 5Min = 2,
StBarlnterval 10Min = 3,
StBarlnterval 15Min = 4,
StBarlnterval 30Min =5,
StBarlnterval 60Min = 6,
StBarlnterval 2Hour =7,
StBarlnterval 4Hour = 8,
StBarlInterval_Day = 9,
StBarlnterval Week = 10,
StBarlnterval Month =11,
StBarlnterval Quarter = 12,
StBarlnterval Year = 13.
Datetime DateTime [lata v BpeMa nHTepBana
Open Double LleHa nepBoW caenku nocjie OTKPbITUSA B MHTEpBane
High Double MakcuMmanbHasg LieHa caenku B MHTepBane
Low Double MuHMManbHaga LieHa CAeNKN B MHTepBane
Close Double LleHa nocnefHen coenkun B MHTepBane
Volume Double ObbEM cLleNoK B MHTepBane
Open_lInt Double OTKPbITbIV MHTEpPEC
5.2. Cobbitne AddPortfolio

HpOV]CXO[],l/IT npun 0DHOBNEHMN CNNCKaA CYETOB, OOCTYMHbIX TEKYLLEMY aKKayHTY.

[C#]

void AddPorfoliolint row, int nrows, string portfolioName, string portfolioExch,
StPortfolioStatus portfolioStatus)

OnucaHne napamMeTpos:

Row int NHpekc noptdhens

NRows int Bcero noptdenen

portfolioName | string HanmeHoBaHue noptdens
portfolioExch string [1noulafka focTynHas Ang noprdeng

portfolioStatus

StPortfolioStatus

Cratyc cuéta

MpuHMMaeT cneaylimne 3HaYeHNs:
StPortfolioStatus_Broker =0
StPortfolioStatus_TrustedManagement = 1
StPortfolioStatus_ReadOnly = 2
StPortfolioStatus Blocked = 3
StPortfolioStatus _Restricted = 4
StPortfolioStatus AutoRestricted = 5
StPortfolioStatus_OrderNotSigned = 6

L
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9.3. Cobbitve AddSymbol

HpOl/ICXO,EI,I/IT npun obHOBNEHMMK CrnpaBo4YHMKa.

(C#]

void AddSymbol(int row, int nrows, string symbol, string short_name, string long_name,
string type, int decimals, int lot_size, double punkt, double step, sring sec_ext_id, string
sec_exch_name, DateTime expiry_date, double days_before_expiry, double strike)

OnuncaHune napaMeTpoB:

Row int VHpekc cumBona

NRows int Bcero cumBonoB

Symbol string Kop LUB 13 Tabnunubl kotnposok TC Matrix
Short_name string KpaTtkoe HanmMeHoBaHWe

Long_name string [TonHOE HanMeHoBaHME

Type string Kop Tvna n3 cnpaBoyHmka SmartTrade
Decimals int TOYHOCTb LieHbI

Lot_size int Pasmep noTa

punkt double CTOMMOCTb MMHMMANbHOTO LWara LeHsbl
step double MUHUMaNbHbIV LWar LeHsbl

sec_ext id string ISIN

sec_exch_name string HanMeHoBaHWe naoLagkm

expiryDate DateTime HaTa skcnupaunm

days_before_expiry | double [lHen no akcnupaumnm

strike double LleHa ncnonHeHns

5.4. Cobbitne AddTick

HpOVICXO,D,l/IT MNP BO3HNUKHOBEHWIWN COENKWN Ha PbIHKE MO MHCTPYMEHTY.

[C#]
void AddTick(string symbol, System.DateTime datetime, double price, double volume,
string tradeno, StClientLib.StOrder_Action action)

OnucaHne napameTpos:

Symbol string Kog LB n3 Tabnunupel kotnposok TC Matrix
DateTime DateTime Bpema caenku
Price double LleHa coenku
Volume double 0bbEM cenkn
TradeNo string |d coenku Ha pblHke
Action StOrder_Action | HanpasneHwue coenkm (Buy/Sell)

s I T
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OTkpbITbIR MHTEPdenc "SmartCOM”
9.5. Cobbitne AddTickHistory

HpOVICXO,EI,l/IT npn 3anpoce NCTopumn COes1oK Mo NHCTPYMEHTY.

[CH]
void AddTickHistory (int row, int nrows, string symbol, System.DateTime datetime, double
price, double volume, string tradeno, StClientLib.StOrder_Action action)

OnucaHne napamMeTpos:

Row int HoMmep coenku B cnucke

NRows int Bcero coenok B cnucke

Symbol string Kog LB n3 Tabnunupel kotuposok TC Matrix
DateTime DateTime Bpemsa caenku

Price double LleHa cnenku

Volume double 06bEM caenku

TradeNo string |d cienkn Ha pblHke

Action StOrder_Action | HanpasneHwue caenku (Buy/Sell)

5.6. Cobbitue AddTrade

Mo cyéTy npoluna caenka.

[Mpumedanme: [Ina nonyyerunsa storo cobeitva Heobxofnmo HabnoaaTe 3a TOProBbIM CHETOM,
meTop ListenPortfolio.

[C#]
void AddTradel(string portfolio, string symbol, string orderNo, double price, double amount,
System.DateTime datetime, string tradeno)

OnuncaHune napameTpoB:

| Haumenosarwme | Twn | Onncawne |

Portfolio string Homep ToproBoro cyéra Ha TOproBon NAoLLafKe.

Symbol string Kog LIB 13 Tabnuubl kotnposok TC Matrix

OrderNo string Homep 3asBku B TC Matrix

Price double LleHa coenku

AMount double ObbEM cenku, ecnm NONOXKMUTENBHbBIN NOKYMKa,
OTPULATENbHbIN B CAly4ae Npoaaxu

Datetime DateTime Bpems caenku

TradeNo string Homep coenku B TC bupxm

THHE
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OTkpbIThI MHTEPdenc "SmartCOM”

5.7. Cobbitne Connected

CBasb C cepBepoM KOTUPOBOK YCTaHOBJIEHA.

[CH#]
void Connected()

5.8. Cobbitne Disconnected
CBfA3b C CepBepOM KOTMPOBOK pa3opBaHa.

[C#]
void Disconnected(string reason)

OnucaHne napameTpoB:

Reason string [MpnymHa

5.9. Cobbitne OrderCancelFailed

|_|pl/l nofgade 3anpoca Ha 0TMeHY 3adBKW, NMponsoLlia ownbka.

[Mpumedanme: [Ina nonyyerunsa storo cobeitva Heobxofnmo HabnoaaTe 3a TOProBbIM CHETOM,
meTon ListenPortfolio.

[C#]
void OrderCancelFailed (int cookie, string Orderld)

OnucaHne napameTpos:

Orderld string Homep 3asBku B TC Matrix

5.10. Cobbitne OrderCancelSucceeded
38l'lpOC Ha OTMeHy 3adABKW OOCTaBJIEH.

[Npumeyanue: [Ina nonyyernsa storo cobeitna HeobxofrMo HabnoaaTe 3a TOProBbIM CHETOM,
meTop ListenPortfolio.

(C#]
void OrderCancelSucceeded (int cookie, string Orderld)

OnucaHne napameTpoB:

Orderld string Homep 3asaBku B TC Matrix

I'I' g
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OTkpbIThI MHTEPdenc "SmartCOM”
9.11. Cobwbitne OrderMoveFailed

|_|pl/| 3arnpoce Ha nepemMelleHne 3adaBKKn nponsoLlsia owmnbka.

[Mpumedanme: [Ina nonyyeHnsa storo cobeitva HeobxoanmMo HabnoaaTe 3a TOProBbIM CHETOM,
meTop ListenPortfolio.

[C#]
void OrderMoveFailed (int cookie, string Orderld)

OnucaHne napaMeTpos:

Orderld string Homep 3asaBku B TC Matrix

5.12. Cobbitne OrderMoveSucceeded

3anpoc Ha nepeMelleHnn 3a4BKKN OTNpaB/ieH.

[Npumeyanme: [Ina nonyyernsa storo cobeitva HeobxofrMo HabnoaaTe 3a TOProBbIM CHETOM,
meTon ListenPortfolio.

(C#]
void OrderMoveSucceeded(string Orderld)

OnucaHne napameTpos:

Orderld string Homep 3asaBku B TC Matrix

5.13. Cobbitue OrderFailed

|_|pl/l BbICTaBJlIeHVIWN 3aABKW, MPpOMN30LLIIa owmnbka.

[Mpumeyanme: [Ina nonyyerms storo cobeitva HeobxoarmMo HabnoaaTh 3a TOProBbIM CHETOM,
meTop ListenPortfolio.

[CH#]
void OrderFailedlint cookie, string Orderld, string reason)

OnucaHne napameTpos:

Cookie int Balw yHuKkanbHbIM HoMmep 3asBkn 13 PlaceOrder
Orderld string Homep 3asaBku B TC Matrix
Reason string [lpnynHa

T
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OTkpbITbIR MHTEPdenc "SmartCOM” I
9.14. Cobbitne OrderSucceeded

3anBka OOCTaBJlieHa Ha cepBep KOTUPOBOK.

[Mpumedanme: [Ina nonyyeHnsa storo cobeitva HeobxoanmMo HabnoaaTe 3a TOProBbIM CHETOM,
meTop ListenPortfolio.

[C#]
void OrderSucceeded(int cookie, string Orderld)

OnucaHne napamMeTpos:

Cookie int Baw yHvKanbHbI HoMep 3asaBku 13 PlaceOrder
Orderld string Homep 3asBku B TC Matrix

9.15. Cobbitne SetMyClosePos

3akpbITble No3nLKMKM 3a ceccuto nochne BbidoBa Metona GetMyClosePos.

[C#]

void SetMyClosePoslint row, int nrows, string portfolio, string symbol, double amount,
double price_buy, double price_sell, System.DateTime postime, string order_open, string
order close)

OnucaHne napameTpos:

Row int Homep B cnucke

NRows int Bcero B cnucke

Portfolio string HoMep Toprosoro c4éta Ha TOproBov Naoulagke
Symbol string Kog LB 13 Tabanubl kotnposok TC Matrix
OrderNo string Homep 3asaBku B TC Matrix

AMount double 06bEM no3nLmn

Price_Buy double LleHa [Mokynkn

Price_Sell double Llena lNpogaxm

Postime DateTime Bpewms

Order_Open string |d Nnprkasa oTKpbITUS NO3ULUK
Order_Close string |d npnkasa 3akpbITUS No3nLMn

I|III| 'm
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9.16. Cobbitne SetMyOrder

CocTosiHMe cobCcTBEHHbIX 3a9BOK 3a ceccuio nocse BoizoBa MeTofa GetMyOrder.

OTkpbITbIR MHTEPdenc "SmartCOM”

[C#]

void SetMyOrder(int row, int nrows, string portfolio, string symbol,
StClientLib.StOrder_State state,
StClientLib.StOrder_Action action, StClientLib.StOrder_Type type,
StClientLib.StOrder_Validity validity, double price, double amount, double stop, double
filled, System.DateTime datetime, string orderid, string orderno, int Cookie)

OnuncaHune napaMeTpoB:

Row int Homep B cnucke
NRows int Bcero B cnvcke
Portfolio string Homep ToproBoro c4éra Ha TOproBon nollajake
Symbol string Kopg LIB 13 Tabnunubl kotnposok TC Matrix
State StOrder_ State CocTosiHMe nNpuKasa.
Action StOrder_Action | Bua Toprosoi onepauuu.
[MpvHUMaET cnefylLine 3HaYeHNS:
StOrder_Action_Buy =1
StOrder_Action_Sell =2
StOrder Action_Short =3
StOrder_Action_Cover = 4
Type StOrder_Type Tun npukasa.
[pMHUMaET cnefyloLine 3HaYeHNs:
StOrder_Type_Market = 1, - MapkeTt
StOrder_Type_Limit = 2, - Jlumut
StOrder_Type_Stop =3, - Cton
StOrder_Type_StopLimit = 4, Cton-aumut
Validity StOrder_Validity | Cpok geicTBus npmkasa.
Price double LleHa JTumut, ana 3agsok tuna Jiumut n Cton-JInmu
Amount Double ObbeMm, LIB B npunkaze
Stop Double Llena CTOI gna npukasa tnna Cton u Cton-Jlnmut
Filled Double 0bbeM, MCNOSIHEHHbIV B NprKa3e
Datetime DateTime Bpems nocnefHero naMeHeHus npmkasa
Orderld string Homep 3asBku B TC Matrix
OrderNo string Homep 3asaBku B TC bupxu
Cookie int Baww yHvKanbHbI HoMep nprka3sa 13 PlaceOrder

uﬂmIIIMmglﬂ
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OTkpbITbIR MHTEPdenc "SmartCOM”
9.17. Cobbitne SetMyTrades

Cnuncok cobcTBEHHbIX CAEN0K 3a ceccuio nocne BbizoBa MeTofa GetMyTrade.

[CH]

void SetMyTrades(int row, int nrows, string portfolio, string symbol, System.DateTime
datetime, double price, double volume, string tradeno, StClientLib.StOrder_Action buysell,
string orderno)

OnucaHne napameTpoB:

Row int Homep B cnucke

NRows int Bcero B cnvcke

Portfolio string HoMep Toprosoro c4éra Ha TOproBow nioulagke
Symbol string Kog LB 13 Tabnuubl kotnposok TC Matrix

Datetime DateTime Bpemsa cpenku

Price Double Llena Jlumut, ana 3aasok Tvna Jiumut u Cton-JTumur)
Volume Double Obbewm, LB B cnenke

TradeNo string Homep caenku B TC bupxu

BuySell StOrder_Action | Bug Toprosoi onepaumm.

[MpuHMMaeT cneayolimne 3HaYeHNs:
StOrder_Action_Buy =1

StOrder Action_Sell=2

StOrder Action_Short =3
StOrder_Action_Cover = 4
OrderNo string Homep 3asaBku B TC Matrix

5.18. Cobbitne SetPortfolio

I3MeHWCa TOProBbIv CYET.

[Mpumeyanme: [Ina nonyyerms storo cobeitva HeobxoarmMo HabnoaaTh 3a TOProBbIM CHETOM,
meTop ListenPortfolio.

[CH#]
void SetPortfolio(string portfolio, double cash, double leverage, double comission, double
saldo)

OnucaHne napameTpos:

Portfolio string HoMep ToproBoro c4éra Ha TOproBou naoulagke
Cash double CyMMa [OCTYMHbIX HaIMYHbIX CPEACTB Ha CYETe
Leverage double [1neyo 0Ng MapXWHaNbHOW TOProBaU
Commision double CyMMa b1p>XeBOV KOMUCCUWM 33 TOProBbIA AeHb
Saldo double Canbfo TOoproBoro fHs
||III||'|ﬂ
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OTkpbIThIN MHTepdelic "SmartCOM”
9.19. Cobbitne UpdateBidAsk

N3meHnnach odepeb 3a4BOK MO MHCTPYMEHTY.

[CH]
void UpdateBidAsk(string symbol, int row, int nrows, double bid, double bidsize, double ask,

double asksize]

OnucaHne napamMeTpos:

Symbol string Kopg LUB 13 Tabnunubl kotuposok TC Matrix
Row int [TopsiAKOBbIM HOMEpP CTPOKM B 04epeam 3asBOK
NRows int ObLee KOANYECTBO CTPOK B 04epeM 3asiBOK
Bid double LleHa Ha nokynky

BidSize double 0bbeM LeHHbIX byMar no LeHe Ha NoKynky
Ask double LleHa Ha npogaxy

AskSize double 0bbeM LieHHbIX byMar no LeHe Ha NpoAaxy

9.20. Cobbitne UpdatePosition

IameHunnach no3numa No NHCTPYMeHTY Ha TOProBOM CYETE.

[Mpumeyanue: [Ilna nonyyernsa atoro cobeitna HeobxoammMo HabnogaTs 3a noptdenem, MeTos

ListenPortfolio.

[C#]

planned)

void UpdatePosition(string portfolio, string symbol, double avprice, double amount, double

OnucaHne napameTpos:

Portfolio string Homep Toprosoro c4éTa Ha TOpProBow NaoLajke.
Symbol string Kog LIB 13 Tabanubl kotnposok TC Matrix
AVPrice Double CpefiHeB3BelleHHas LieHa
Amount Double ObbewMm, LIb B npunkaze
Planned Double Konnyectso LB ¢ y4yeToM BbICTaBNEHHbIX 3a5BOK
I I TH
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9.21.

Cobbitne UpdateOrder

3MeHnnochb cocToaHme MnpnKasa.

OTkpbITbIR MHTEPdenc "SmartCOM”

[MprmeydaHue: [Ina nonydeHuns atoro cobbiTna HeobxoamMmo HabnofaTb 3a TOProBbIM CHETOM,
meTopn ListenPortfolio.

[C#]

Cookie)

void UpdateOrder(string portfolio, string symbol, StClientLib.StOrder_State state,
StClientLib.StOrder_Action action, StClientLib.StOrder_Type type,
StClientLib.StOrder_Validity validity, double price, double amount, double stop, double
filled, System.DateTime datetime, string orderid, string orderno, int status_mask, int

OnuncaHune napaMeTpoB:

Portfolio string HoMep Toprosoro c4éTa Ha TOproBow NaoLwagke.

Symbol string Kog LIB n3 Tabnuubl kotnposok TC Matrix

State StOrder_State | CocTosiHune npukasa. [pyHUMaEeT cnefyoLine 3HaYeHms:
StOrder_State_Pending=1, 3apeructpuposax B TC
StOrder_State_Open=2, BbiBefeH Ha pblHOK
StOrder_State_Expired=3, CHAT No 0KOHYaHMIO TOProBoro
OHS
StOrder_State Cancel=4, OTMeHEH
StOrder State Filled=b, VicnonHeH
StOrder_State Partial=6, YacTnyHo ncnonHex
StOrder_State_ContragentCancel=7, OTknoHEH bupxxen
StOrder_State_SystemReject=8, OTknoHEH bupxen
StOrder_State_SystemCancel=9, OTknoHEH Bupxeit

Action StOrder_Action | Bup toprosoit onepaumu. [prHuMaeT cnenytollne
3HaYeHUs:
StOrder_Action_Buy = 1, - Kynutb
stOrder_Action_Sell = 2, - NpoaaTb

Type StOrder_Type Tun npuka3za. [TpnHMMaeT cnefyoume 3HaYeHUS:
StOrder_Type_Market = 1, - [p1ka3s no pbIHKY
StOrder_Type_Limit = 2, - JIMMUT1pOBaHHbIN Npuka3s
StOrder_Type_Stop = 3, - Cton npukas
StOrder_Type_StopLimit = 4 - npuka3 Cton-Jlumur

Validity StOrder_Validity | Cpok pgelictBus npuka3sa. [NpuHumMaeT cnegyowme
3HaYeHUs:
StOrder_Validity_Day = 1, - leHb
StOrder_Validity_Gtc =2 - GTC (go otmeHbI, Makc. 30
OHeil)

Price double Llena Jlumut, ana 3agsok tuna Jiumut n Cton-Jinmnt

Amount Double Obbewm, LB B npukase

Stop Double LleHa CTOIT anga npukasa tuna Cton u Cton-JInmut

Filled Double 0bbeM, MCNOSIHEHHbIV B NpKKa3e

Datetime DateTime Bpems nocnefHero naMeHeHus npmkasa

Orderld string Homep 3asaBku B TC Matrix

OrderNo string Homep 3asBku B TC bupxm

Cookie int Baw HoMep npwuka3sa 3 PlaceOrder

i
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OTkpbITbIR MHTEPdenc "SmartCOM”
9.22. Cobbitve UpdateQuote

3MmeHeHne TeKyLLI,el\/] KOTUPOBKW Ha pblIHKE MO MHCTPYMEHTY.

[C#]

void UpdateQuote(string symbol, System.DateTime datetime, double open, double high,
double low, double close, double (ast, double volume, double size, double bid, double ask,
double bidsize, double asksize, double open_int, double go_buy, double go_sell, double
go_base, double go_base_backed, double high_limit, double low_Llimit, int trading_status ,
double volat, double theor_price)

OnuncaHune napaMeTpoB:

Symbol string Kopg LUB 13 Tabnunuybl kotnposok TC Matrix
Datetime DateTime Bpems nocnefHen caenku
Open double LleHa nepBoW caenku B TeKyLLen ceccum
High double MakcumanbHaga LieHa CAENKN B TEKYLLEN Ceccum
Low double MuHUManbHaga LieHa CAeNKN B TEKYLLEN ceccum
Close double LleHa nocnenHeln coenku Npeablayliein TOproBon ceccun
Last double LleHa nocnegHen caenku
Volume double 06beM no LIB 3a TekyLlyo TOpProByw ceccuio
Size double ObbeM nocnenHen caenku
Bid double LleHa cnpoca
Ask double LleHa npeanoxeHuns
BidSize double 06uwmin obvem LIb ¢ TpeboBaHveM Ha nokynky
AskSize double 06wmin obbem LIB ¢ TpeboBaHneM Ha npogaxy
Open_lInt double CoBOKYyNHasa CTOMMOCTb OTKPbITbIX NO3ULNIA
Go_Buy double [apaHTUitHoe obecneyerune nokynku (duoyepch)
Go_Sell double [apaHTUitHoe obecneyeHve npogaxu (poroyepcsi)
Go Base double basosoe 0 (rapaHTuitHoe obecneyeHne Npoaaxu
onumoHos)
Go_Base_Backed | double ["apaHTuitHoe obecneyeHne N0 CUHTETUYECKMM NO3ULMAM
(onumoHsl)
High_Limit double BepxHUM IMMUT LeHbl
Low Limit double HUXHUIA TUMUT LLeHbI
Trading_Status int ToproBbilt cTaTyC MHCTPYMeHTa:
0 - Topryemslit
1 - He Topryembin
volat double BonaTtuabHOCTb
theor_price double TeopetTnyeckasa LieHa

TIT
Al .



OTkpbIThI MHTEPdenc "SmartCOM”

6. MeToapbl

6.1. Metopn CancelBidAsk

OTmeHsaeT nonyvyeHne odepen 3ad4BOK MO MHCTPYMEHTY.

[C#]
void CancelBidAsks(string symbol)

OnucaHne napameTpoB:

Symbol string Kog LIB 13 Tabnuubl kotnposok TC Matrix

6.2. Metopn CancelOrder
OTMeHsAeT Npukas, BbICTaBAEHHbIN Ha peiHOK MeTogoM PlaceOrder.

(C#]
void CancelOrder(string portfolio, string symbol, string orderid)

OnucaHne napameTpos:

Portfolio string HoMep Toproeoro c4éTa Ha TOProBow MIoLajKke.
Symbol string Kog LIB 13 Tabanubl kotnposok TC Matrix
Orderld string Id nprkasa Ha cepBepe KOTMPOBOK

6.3. Metogn CancelPortfolio

OTMeHgeT Ha6J'HO,EI,EHl/le 3a TOProBbIM CYETOM.

[C#]
void CancelPortfolio(string portfolio)

OnucaHune napameTpoB:

Portfolio string Homep Toprosoro c4éra Ha TOproBow NaoLWagkKe.

IlII Sl
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6.4. MeTtop CancelQuotes

OTkpbIThI MHTEPdenc "SmartCOM”

OTMeHseT nosyvyeHne KOTMPOBOK MO MHCTPYMEHTY.

[C#]

void CancelQuotes(string symbol)

OnucaHne napameTpoB:

Symbol

string

Kog LIB 13 Tabnuubl kotnposok TC Matrix

6.5. Metopg CancelTicks

OTMeHgeT nonyyvyeHne BCcex CAeNIOK Ha pbiHKE MO MHCTPYMEHTY.

[C#]

void CancelTicks(string symbol)

OnucaHne napameTpos:

Symbol

string

Kog LIB 13 Tabnnubl kotnposok TC Matrix

6.6. MeTtopn Connect
Bbi3biBaeT nogknoyeHne K cepBepy KOTMPOBOK. ,D,OCTyI'IHbIe ajpeca nofkjt4veHna K cepeepam

yKkasaHbl Ha canTe ITinvest: http://www.itinvest.ru/software/trade-servers/

[C#]

void connect(string ip, short port, string login, string password)

OnucaHne napameTpos:

IP string IP afpec cepBepa KOTMPOBOK
Port short MopT cepsepa (8443 - nna Toprosoi cucteMsl MatriX)
Login string JlornH ans poctyna K cepsepy
Password string [Naponb Ang goctyna
iji
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6.7. Metop Disconnect
Bei3biBaeT oTkOYEHMWE OT cepBepa KOTpoBOK.

OTkpbITbIR MHTEPdenc "SmartCOM”

[C#]

void disconnect()

6.8. Metop GetBars
3anpamv|BaeT NCTOpMYeCKne daHHble Mo NHCTPYMEHTY MO 3aJaHHOMY MHTEpBay.

[C#]

count)

Int GetBars(string symbol, StClientLib.StBarlnterval interval, System.DateTime since, int

OnucaHne napamMeTpos:

Symbol

string

Kog LIB n3 Tabnuubl kotnposok TC Matrix

Interval

StBarlnterval

NHTepBan BpeMeHMU.
StBarlnterval 1Min =1,
StBarlnterval 5Min = 2,
StBarlnterval_10Min = 3,
StBarlnterval 15Min = 4,
StBarlnterval_30Min = b,
StBarlnterval 60Min = 6,
StBarlnterval 2Hour = 7,
StBarlnterval 4Hour = 8,
StBarlnterval_Day = 9,
StBarlnterval Week = 10,
StBarlnterval Month =11,
StBarlnterval _Quarter = 12,
StBarlInterval Year =13

L
L
L
L
L
L
L
L
L
L
L
!

Since

DateTime

,D,aTa Hayasjla 3anpalinBaemMoro MHTepBasia

Count

int

Konnyectso 3anpawmBaeMbiX MHTEPBAJI0B. Ecnn
KOn4yecCTBO

3anpawrBaeMblX MHTEPBAJIOB MOJIOXKUTEJIBHO, C60p noert
«Haszan» MNno BpeMeHn B NnpoLiioe oT y|<a3aHH017| 0atbl; eCin
oTpuLaTesibHO — TO «BNepen»

L
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OTkpbIThI MHTEPdenc "SmartCOM”

6.9. Meton GetMoneyAccount
Bo3BpaluaeT kog eAnHOro geHexHoro noptdens ans nosuuymorHoro noptdens portfoliolD.

[C#]
string GetMoneyAccount(string PortfoliolD)

OnucaHne napameTpoB:

PortfoliolD string HoMep no3numoHHoro cyeta

6.10. Metop GetMyClosePos

3ar|paLuv18aeT NCTOPUIO 3aKPbITbIX No3MLMIA 3a Ceccuto.

[C#]
void GetMyClosePos(string portfolio)

OnucaHne napameTpos:

Portfolio string Homep Toprosoro c4yeTa Ha TOProBow NaoLwagke

6.11. Metopn GetMyOrders

BanpammsaeT NCTOPUIO 3a4BOK 3a CeCCUIO.

[C#]
void GetMyOrders (string portfolio)

OnucaHne napameTpos:

onlyActive Int 0 - Bce 3a ceccuio, 1 — TONLKO aKTUBHbIE
Portfolio string Homep Toprosoro cyeTa Ha TOpProBow naoLagke

6.12. Metop GetMyTrade

3aI'IpaLUl/lBa(ET MCTOPUIO CAENTOK 3a CeCCUto.

[C#]
void GetMyTrades (string portfolio)

OnucaHne napameTpoB:

Portfolio string Homep ToproBoro cyeta Ha TOproBow naouwagke

IIII Sl
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OTkpbITbIR MHTEPdenc "SmartCOM”
6.13. MeTtopn GetlTrades

3aﬂp8LLIV|BaeT TNUKOBYIO NCTOPUIO CAEJTOK MO NHCTPYMEHTY.

[C#]
void GetTrades [string symbol, System.DateTime from, int count]

OnucaHne napameTpoB:

Symbol string Kog LB n3 Tabnunupel kotnposok TC Matrix
From DateTime Bpewms
Count int KonnuectBo 3anpallnBaeMblX TUKOB.

6.14. MeTtop, GetPortfolioList

3anpamv|BaeT nojsiydyeHne CnpaBo4YHKWKa CHeToB OOCTYMHbIX TEKYLLEMY JTIOTUHY

[CH]
void GetPortfolioList()

6.15. Metop GetSymbols

3anpalwwBaeT nonyyerune cnpasoyHmka Lb

[C#]
void GetSymbols|)

6.16. Metop IsConnected

BO3Bp8LL|,aeT Tekyulee CoOCTodHMe coenHeHNA C CepBepoOM KOTMPOBOK.

[CH#]
bool IsConnected|()

Bo3Bpalyaet true ecnu coefnHeHne yctaHoBneHo, 1 false ecnu cBa3b oTCcyTCTBYET.

[TpuMeuaHue: MeTod peann3oBaH No NpuHLMNY dnara, To eCTb 3aNoMMUHAET NocnegHee
cocTosiHMe cobbiTnit connected/disconnected. B cBa3u ¢ yem aBnaeTca HeJOCTOBEPHBIM.

CmoTpu Takxe MeToabl Connect, Disconnect.

I|III| 'm
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OTkpbIThI MHTEPdenc "SmartCOM”
6.17. MeTtop ListenBidAsks

[MozBonger MosydaTb o4epelb 3a4BOK MO MHCTPYMEHTY.

[C#]
void ListenBidAsks (string symbol)

OnucaHne napameTpoB:

Symbol string Kog LIB 13 Tabnuubl kotnposok TC Matrix

6.18. MeTop ListenPortfolio
[MTo3BondeTr Ha6J'HO,EI,aTb 3a COCTOAHMEM TOProBoro CUETa.

(C#]
void ListenPortfolio (string portfolio)

OnucaHne napameTpos:

Portfolio string Homep Toprosoro c4yeTa Ha TOProBow NaoLwagke

6.19. MeTtop ListenQuotes
[MozBonger nosyyaTb KOTUPOBKK MO MHCTPYMEHTY.

(C#]
void ListenQuotes (string symbol)

OnucaHne napameTpos:

Symbol string Kog LB n3 Tabnunuel kotnposok TC Matrix

6.20. MeTop ListenTicks

[MozBonger MoslydaTb BCe COAENIKM Ha pbIHKE MO MHCTPYMEHTY.

[C#]
void ListenTicks(string symbol)

OnucaHne napameTpoB:

Symbol string Kog LB n3 Tabnuupl kotnposok TC Matrix

I'm
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6.21. MeTton MoveOrder

3MeHUTL LeHy B NnprKase.

OTkpbITbIR MHTEPdenc "SmartCOM”

[C#]

void MoveOrder(string portfolio, string orderid, double targetprice)

OnuncaHune napaMeTpoB:

Portfolio string HoMep Toprosoro c4éra Ha TOProBoy NAoLLafKe.
Orderld string Homep 3asaBku B TC Matrix
TargetPrice double HoBag ueHa npukasa

6.22. Metop PlaceOrder

BbicTaBuTb MPMKas Ha PbIHOK.

[C#]

void PlaceOrder(string portfolio, string symbol, StClientLib.StOrder_Action action,
StClientLib.StOrder_Type type, StClientLib.StOrder_Validity validity, double price, double
amount, double stop, int cookie)

Portfolio string HoMep Toprosoro c4éra Ha TOproBov NIOLLAAKE.

Symbol string Kog LB n3 Tabanubl kotnposok TC Matrix

Action StOrder_Action | Bup toprosoit onepaumu. [prHuMaeT cnenytollme
3HaYeHUs:
StOrder_Action_Buy = 1, - Kynutb
stOrder_Action_Sell = 2, - lNpoaaTb
stOrder_Action_Short = 3, - OTKpbITb «KOPOTKYiO
No3nLNio»
StOrder_Action_Cover = 4 — 3aKkpbITb «KOPOTKYIO»
no3numnio

Type StOrder_Type Tun npuka3za. [TpnHMMaeT cnefyoume 3HaYeHUS:
StOrder_Type_Market = 1, - [1prka3s no peIHKY
StOrder_Type_Limit = 2, - JINMUTUpOBaHHbIN Npuka3
StOrder_Type_Stop =3, - Cton npuvkas
StOrder_Type_StoplLimit = 4, - npukas Cton-JIumut

Validity StOrder_Validity | Cpok gelictBus npuka3sa. [pnHumMaeT cnegyowmne
3HaYeHUs:
StOrder_Validity_Day = 1, - [leHb
StOrder_Validity_Gtc =2, - GTC (go oTMeHsbl, Makc. 30
nHel)

Price double Llena Jlumut - gnga 3aasok Tmna Jiumnut n Cton-Jiumnt
0 - ana npukasa: o pbiHky nan Cton

Amount Double Obbewm, LB B npukase

Stop Double Llena CTOI gna npukasa tmna Cton n Cton-Jinmut
0 - nns npukasa: Mo pbiHKy uan JlIumut

Cookie int Ball yHMKaNbHbI HOMEp NpuKa3a, MCNofib3yeTcsa Ang
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OTkpbITbIR MHTEPdenc "SmartCOM”

onpefenenund |d nprkasa yepes cobbiTus
OrderSucceeded/
OrderFailed n UpdateQrders

7. [llpnMmep ncnonb3oBaHUs

7.1. Tlporpamma TestConnect

NaHHas nporpamma TectunpyeT dyHkumm SmartCOM. McxofHbi Kof nporpaMMbl MOXHO CKavaTb C
opuumanbHo cainta komnaHum A0 “UK™ Air Tu NHBecT” -
http://www.itinvest.ru/software/smartcom/

Kak paboTtaet nporpamma:

1. Tocne koMNuasuMK 1 3anycka, HaxmuTe kHonky Create (ans cosgaHns sksemnngapa
SmartCOM u HasHaueHus obpaboTunkos).

2. 3Banonuute nona IP server (ykasae agpec cepsepa 1 nopT Yepes ABoeToune), Login,
Password 1 Symbol.

3. Haxmute kHonky Connect. [Tocne ycTaHoBAEHMS COeAMHEHUS:
3.1.HauHéTtcs obHOBNEHME faHHbIX MO MHCTPYMEHTY, yKa3aHHOMyY B nofie Symbol.
3.2.MporpamMMa 3anpocuT UCTOPMIO CAENOK Mo MHCTpyMeHTy (nocneanue 100).
3.3.l1porpamMMa 3anpocuT CAMCOK LOCTYNHbIX NopTdenei.
3.4.lporpamMmMa 3anpocuT UCTOPUIO CAENOK M NPMKA30B N0 BCEM AOCTYMHbIM NopTdenam 3a

ceccuio.
3.5.HauHeTcs obHoBNEHME faHHbIX MO BCEM AOCTYMHbIM NOPTHENM.

4. [Ina oTknoyeHnd oT cepsepa HaxmuTe Disconnect.

Tekywmmn ctatyc noaknveHns otobpaxaetcs B none Status.

6. [lnga BbICTaBNEHUS NMMUTHOIO NprKasa: BblbepuTe noptdenb, ykaxuTte LeHy B none Price
(MnoicTaBUTL Tekylyo, MOXHO KIIMKHYB MbILLIKOKM no ciosy ask/bid), Beibepute onepaumio
(kynutb/npoaats), HaxmuTe kHonky Buy/Sell cootBeTcTBEHHO. [Tocne ycnelwHoM aocTaBky
npuka3sa B none Place Order Limit -> Id nosButcs ero Homep.

7. Ilns oTMeHbl IMMUTHOIO NpMKasa: HaxmuTte kHonky Cancel.

[ns nepemMelleHns NMMUTHOMO NpMKa3a: 3aaB HOBYIO LieHy, HaXMuTe KHonky Move.

9. PeanusosaH cnocob 3anpocuTb Bosbluoe konmyecTso Gapos (naketamu no 500 wTyk).
YKkaxute paTy, C KOTOpOM cneayeT HadaTb 3anpoc, Haxmute kHonky Get Bars. [laHHble
NOCTyNatoT, HauYMHas C TeKyLLEero BpEMEHM Mo yKa3aHHoe.

[MogpobHo pazobpaTb GyHKLMM, MOXHO B MCXOLHOM KOAE MPOrpamMmsl.
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